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Information to the Shareholders

The Annual General Meeting of the Shareholders is held at the registered office of the Fund in Luxembourg each year on the
first Friday of April at 10 a.m. (Luxembourg time) or, if any such day is not a business day, on the next following business day.

Notices of all general meetings are sent by mail to all registered Shareholders at their registered address at least 8 days
prior to such meeting. Such notice will indicate the time and place of such meeting and the conditions of admission thereto,
will contain the agenda and will refer to the requirements of Luxembourg law with regard to the necessary quorum and
majority at such meeting.

Audited annual reports and unaudited semi-annual reports are made available for public inspection at each of the registered
offices of the Fund and the Administrative Agent within four, respectively two months following the relevant accounting
period, and the latest Annual Report shall be available at least fifteen days before the annual general meeting.

The financial period of the Fund ends on December 31 of each year.

The list of changes in the portfolio for the period ended June 30, 2023 is available, free of charge, at the registered office
of the Fund.
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Statement of Net Assets
(expressed in the Sub-Fund’s currency)

MULTI UNITS
MULTI UNITS LUXEMBOURG - MULTI UNITS
LUXEMBOURG - Lyxor DAILY LUXEMBOURG -
Lyxor DAX (DR) LevDAX Lyxor S&P 500
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
ASSETS

Securities portfolio at cost 616 943 804 132 554 970 6 685 376 802
Net unrealised profit/ (loss) 47003 539 (1451 768) 587 158 300
Securities portfolio at market value 2.2 663 947 343 131103 202 7272535102
Cash at bank 423 267 3121 984 453
Receivable for Fund shares issued - - 11 517 432
Receivable for securities sold - - 1404 061
Receivable on swaps - - 38 942 544
Receivable on spot exchange - - -
Dividends receivable, net 55269 - 2272416
Interest receivable on bonds - - -
Swaps at market value 24,6 - 1832792 -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 - - -
Unrealised appreciation on financial futures contracts 2.3,10 - - -
Other assets - - 1590
664 425 879 132 939 115 7327 657 598

LIABILITIES
Bank Overdraft 12 2271 38 406
Payable for Fund shares redeemed - - -
Payable for securities purchased - - 40 346 429
Payable on swaps - - 13776 616
Payable on spot exchange - - -
Management fees payable 3 81358 371782 416 809
Swaps at market value 24,6 - - 10 573 147
Unrealised depreciation on forward foreign exchange contracts 28,11 - - -
Unrealised depreciation on financial futures contracts 2.3,10 3174 - -
Other liabilities 14 484 - 117 659
99 028 40 053 65 269 066
TOTAL NET ASSETS 664 326 851 132 899 062 7262 388 532

The accompanying notes form an integral part of these financial statements. 3
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Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS
MULTI UNITS LUXEMBOURG - MULTI UNITS
LUXEMBOURG -  Lyxor MSCI World LUXEMBOURG -
Lyxor Australia Information ~ Lyxor MSCI World
(S&P ASX 200) Technology TR Health Care TR
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
ASSETS

Securities portfolio at cost 74 178 514 1288 296 695 795 165 475
Net unrealised profit/ (loss) 1638 253 23361415 19 717 054
Securities portfolio at market value 2.2 75816 767 1311658 110 814 882 529
Cash at bank 7240 149 447 90 469
Receivable for Fund shares issued -
Receivable for securities sold 960 286 23536 374 10 339 691
Receivable on swaps 467 161 9 155 445 10 546 497
Receivable on spot exchange -
Dividends receivable, net 302 989 -
Interest receivable on bonds -
Swaps at market value 24,6 6 538 286 -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised appreciation on financial futures contracts 2.3,10 -
Other assets -
77 251 454 1351 340 651 835 859 186

LIABILITIES
Bank Overdraft 1891 25277 5987
Payable for Fund shares redeemed -
Payable for securities purchased 1427 417 21316 869 12 880 380
Payable on swaps 11677 377 8005 517
Payable on spot exchange -
Management fees payable 3 25042 318 815 201074
Swaps at market value 24,6 490 073 3221 666
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 3204 561 291
1947 627 33 338 899 24 314 915
TOTAL NET ASSETS 75 303 827 1318 001 752 811 544 271
The accompanying notes form an integral part of these financial statements. 4
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Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - LUXEMBOURG -
Lyxor MSCI World Lyxor SG Global  Lyxor MSCI Pacific

Financials TR Quality Income NTR ex Japan
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR usD
ASSETS

Securities portfolio at cost 508 437 406 266 093 255 15991 807
Net unrealised profit/ (loss) 32014 844 39 847 033 749 844
Securities portfolio at market value 2.2 540 452 250 305 940 288 16 741 651
Cash at bank 170 340 16 335 77
Receivable for Fund shares issued - - -
Receivable for securities sold - - -
Receivable on swaps 5575239 - -
Receivable on spot exchange - - -
Dividends receivable, net - 333000 -
Interest receivable on bonds - - -
Swaps at market value 24,6 - - 103 590
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 - - -
Unrealised appreciation on financial futures contracts 2.3,10 - - -
Other assets - - -
546 197 829 306 289 623 16 845 318

LIABILITIES
Bank Overdraft - 37728 9
Payable for Fund shares redeemed - - -
Payable for securities purchased 5575169 - -
Payable on swaps - 333 000 -
Payable on spot exchange - - -
Management fees payable 3 142 873 112619 1671
Swaps at market value 24,6 2162 000 973 834 -
Unrealised depreciation on forward foreign exchange contracts 28,11 - - -
Unrealised depreciation on financial futures contracts 2.3,10 - - -
Other liabilities 38 584 72 -
7918 626 1457 253 1680
TOTAL NET ASSETS 538 279 203 304 832 370 16 843 638

The accompanying notes form an integral part of these financial statements. 5
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Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS
MULTI UNITS LUXEMBOURG - LUXEMBOURG -
LUXEMBOURG - Lyxor Euro Lyxor Euro
Lyxor Fed Funds US  Government Bond  Government Bond
Dollar Cash 5-7Y (DR) 7-10Y (DR)
UCITS ETF UCITS ETF UCITS ETF
Notes usD EUR EUR
ASSETS

Securities portfolio at cost 326 086 311 319 983 756 1204 020 156
Net unrealised profit/ (loss) (3667 121) (14 085 164) (54 128 892)
Securities portfolio at market value 2.2 322419190 305 898 592 1149 891 264
Cash at bank 9904 408 718 391518
Receivable for Fund shares issued 5423183 8284 382
Receivable for securities sold 4273274 -
Receivable on swaps -
Receivable on spot exchange -
Dividends receivable, net -
Interest receivable on bonds 1613 045 2137659 8884 196
Swaps at market value 24,6 -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised appreciation on financial futures contracts 2.3,10 -
Other assets -
328 315413 313 868 152 1167 451 360

LIABILITIES
Bank Overdraft -
Payable for Fund shares redeemed -
Payable for securities purchased 2835167 5420 856 8144710
Payable on swaps 1438107 -
Payable on spot exchange -
Management fees payable 3 11 067 42 417 151439
Swaps at market value 24,6 132 955 -
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 13727 25756
4 417 296 5477 000 8321905
TOTAL NET ASSETS 323 898 117 308 391 152 1159 129 455

The accompanying notes form an integral part of these financial statements.
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Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - MULTI UNITS
Lyxor Euro Lyxor EuroMTS LUXEMBOURG -
Government Bond Highest Rated Macro- Lyxor S&P 500 Daily

15+Y (DR) Weighted Govt Bond (-2x) Inverse
UCITS ETF (DR) UCITS ETF UCITS ETF
Notes EUR EUR usD
ASSETS

Securities portfolio at cost 72 923 648 475 856 745 56 957 976
Net unrealised profit/ (loss) (7 510 989) (53734 381) (465 695)
Securities portfolio at market value 2.2 65412 659 422 122 364 56 492 281
Cash at bank 152 247 208 476 6 522
Receivable for Fund shares issued - - -
Receivable for securities sold - - 1783 640
Receivable on swaps - - 40
Receivable on spot exchange - - -
Dividends receivable, net - - -
Interest receivable on bonds 859 582 3411912 -
Swaps at market value 24,6 - - -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 - - -
Unrealised appreciation on financial futures contracts 2.3,10 - - -
Other assets - - -
66 424 488 425 742 752 58 282 483

LIABILITIES
Bank Overdraft - - -
Payable for Fund shares redeemed - - -
Payable for securities purchased - - 1411 437
Payable on swaps - - 372 203
Payable on spot exchange - - -
Management fees payable 3 9115 56 023 26 764
Swaps at market value 24,6 - - 1967 595
Unrealised depreciation on forward foreign exchange contracts 28,11 - - -
Unrealised depreciation on financial futures contracts 2.3,10 - - -
Other liabilities 3956 8131 147
13 071 64 154 3778 146
TOTAL NET ASSETS 66 411 417 425 678 598 54 504 337

The accompanying notes form an integral part of these financial statements. 7
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Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG -
Lyxor EUR 2-10Y Lyxor US$ 10Y MULTI UNITS
Inflation Inflation LUXEMBOURG -
Expectations Expectations Amundi US Treasury
UCITS ETF UCITS ETF Bond 1-3Y
Notes EUR usD usD
ASSETS

Securities portfolio at cost 608 049 796 77 472 661 492 862 610
Net unrealised profit/ (loss) 2885529 (2217 924) (4025132)
Securities portfolio at market value 2.2 610 935 325 75254 737 488 837 478
Cash at bank 71070 4449 2194 450
Receivable for Fund shares issued - 1207 656 -
Receivable for securities sold 8072905 - -
Receivable on swaps 2283875 1939 999 -
Receivable on spot exchange - - -
Dividends receivable, net - - -
Interest receivable on bonds 4135382 489 642 2501699
Swaps at market value 24,6 - - -
Unrealised appreciation on forward foreign exchange contracts 28,11 - - 5112676
Unrealised appreciation on financial futures contracts 2.3,10 - - -
Other assets - - -
625 498 557 78 896 483 498 646 303

LIABILITIES
Bank Overdraft - - 101 542
Payable for Fund shares redeemed - - -
Payable for securities purchased 10 356 780 1939999 -
Payable on swaps - 1207 656 -
Payable on spot exchange - - 534 192
Management fees payable 3 130 270 15016 36 048
Swaps at market value 24,6 1913800 189 814 -
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 - - 609 643
Unrealised depreciation on financial futures contracts 2.3,10 - - -
Other liabilities - - 129 083
12 400 850 3 352 485 1410 508
TOTAL NET ASSETS 613 097 707 75 543 998 497 235 795

The accompanying notes form an integral part of these financial statements. 8
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Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - LUXEMBOURG -
Amundi US Treasury Amundi US Treasury Amundi US Treasury
Bond 3-7Y Bond 10+Y Bond 7-10Y
Notes usbD usD usD
ASSETS

Securities portfolio at cost 141328 122 734 419 960 1102 755 118
Net unrealised profit/ (loss) (3259 237) (46 139 939) (20 902 687)
Securities portfolio at market value 2.2 138 068 885 688 280 021 1081 852 431
Cash at bank 351431 1684 869 4820038
Receivable for Fund shares issued -
Receivable for securities sold -
Receivable on swaps -
Receivable on spot exchange -
Dividends receivable, net -
Interest receivable on bonds 694 668 5896 473 6369 726
Swaps at market value 24,6 -
Unrealised appreciation on forward foreign exchange contracts 28,11 1021215 4025 196 11918 977
Unrealised appreciation on financial futures contracts 2.3,10 -
Other assets 9 195
140 136 208 699 886 559 1104 961 367

LIABILITIES
Bank Overdraft 109 252 63 363
Payable for Fund shares redeemed -
Payable for securities purchased -
Payable on swaps -
Payable on spot exchange 260 087 585 088 1589 341
Management fees payable 3 7315 41585 39 503
Swaps at market value 24,6 -
Unrealised depreciation on forward foreign exchange contracts 28,11 53 529 503 033 199 669
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 127 256 38 331
320 931 1366 214 1930 207
TOTAL NET ASSETS 139 815 277 698 520 345 1103 031 160

The accompanying notes form an integral part of these financial statements.



MULTI UNITS LUXEMBOURG

JUNE 30, 2023

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS
MULTI UNITS MULTI UNITS LUXEMBOURG -
LUXEMBOURG - LUXEMBOURG - Lyxor Core
Lyxor Core US TIPS  Lyxor Green Bond MSCI EMU (DR)
(DR) UCITS ETF (DR) UCITS ETF UCITS ETF
Notes usbD EUR EUR
ASSETS

Securities portfolio at cost 1698 848 979 671673 822 323516 992
Net unrealised profit/ (loss) (52 280 587) (72 715 460) 51451677
Securities portfolio at market value 2.2 1 646 568 392 598 958 362 374 968 669
Cash at bank 18 257 555 4 869 543 1791756
Receivable for Fund shares issued 5225073 -
Receivable for securities sold 595 601 -
Receivable on swaps -
Receivable on spot exchange -
Dividends receivable, net 202 303
Interest receivable on bonds 5260 585 4030 656 -
Swaps at market value 24,6 -
Unrealised appreciation on forward foreign exchange contracts 28,11 31804 109 916 065 -
Unrealised appreciation on financial futures contracts 2.3,10 37220
Other assets 5181214 176 236
1701 890 641 619 776 514 377176 184

LIABILITIES
Bank Overdraft 30075 41277 6
Payable for Fund shares redeemed -
Payable for securities purchased 10209 520 -
Payable on swaps -
Payable on spot exchange 6923 053 156 934 -
Management fees payable 3 153 194 125911 36 661
Swaps at market value 24,6 -
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 1102 085 306 548 -
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 458 894 58 528 6479
8 667 301 10 898 718 43 146
TOTAL NET ASSETS 1693 223 340 608 877 796 377133 038
The accompanying notes form an integral part of these financial statements. 10



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - LUXEMBOURG -
Lyxor Euro Lyxor Euro Lyxor Euro
Government Bond  Government Bond  Government Bond
1-3Y (DR) 3-5Y (DR) 10-15Y (DR)
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
ASSETS

Securities portfolio at cost 1300 445 373 1170315810 490 401 752
Net unrealised profit/ (loss) (33470 485) (26 274 229) (31722 886)
Securities portfolio at market value 2.2 1266 974 888 1144 041 585 458 678 866
Cash at bank 702 546 485018 1953725
Receivable for Fund shares issued - - -
Receivable for securities sold - - -
Receivable on swaps - - -
Receivable on spot exchange - - -
Dividends receivable, net - - -
Interest receivable on bonds 8408 943 8 973 354 4 870490
Swaps at market value 24,6 - - -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 - - -
Unrealised appreciation on financial futures contracts 2.3,10 - - -
Other assets - - -
1276 086 377 1153 499 957 465 503 081

LIABILITIES
Bank Overdraft - - -
Payable for Fund shares redeemed - - -
Payable for securities purchased - - -
Payable on swaps - - -
Payable on spot exchange - - -
Management fees payable 3 173 440 159 533 53 364
Swaps at market value 24,6 - - -
Unrealised depreciation on forward foreign exchange contracts 28,11 - - -
Unrealised depreciation on financial futures contracts 2.3,10 - - -
Other liabilities 45225 43 521 10917
218 665 203 054 64 281
TOTAL NET ASSETS 1275 867 712 1153 296 903 465 438 800

The accompanying notes form an integral part of these financial statements. 11



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS
LUXEMBOURG -
MULTI UNITS Lyxor Core Euro
LUXEMBOURG - Government MULTI UNITS
Lyxor Euro Inflation-Linked LUXEMBOURG -
Government Bond Bond (DR) Lyxor FTSE 100
(DR) UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR GBP
ASSETS
Securities portfolio at cost 1271568 615 1071973719 490 383 335
Net unrealised profit/ (loss) (87909 911) (33514 905) 27735208
Securities portfolio at market value 2.2 1183 658 704 1038 458 814 518 118 543
Cash at bank 1046 898 248 931 79 376
Receivable for Fund shares issued -
Receivable for securities sold 2577 651
Receivable on swaps 32
Receivable on spot exchange -
Dividends receivable, net -
Interest receivable on bonds 10 193 669 5786 934 -
Swaps at market value 24,6 672 163
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised appreciation on financial futures contracts 2.3,10 -
Other assets -
1194 899 271 1044 494 679 521 447 765
LIABILITIES
Bank Overdraft 26 965
Payable for Fund shares redeemed -
Payable for securities purchased -
Payable on swaps 2 577 651
Payable on spot exchange -
Management fees payable 3 131843 76 642 66 711
Swaps at market value 24,6 -
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 25884 6421 29 506
157 727 83 063 2700833
TOTAL NET ASSETS 1194 741 544 1044 411 616 518 746 932
The accompanying notes form an integral part of these financial statements. 12



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS

LUXEMBOURG - MULTI UNITS
Lyxor Core MSCI MULTI UNITS LUXEMBOURG -
World (DR) LUXEMBOURG - Lyxor MSCI EM Asia
UCITS ETF  Amundi MSCI Japan UCITS ETF
Notes usbD JPY usD

ASSETS
Securities portfolio at cost 2711 958 500 307 327 634 112 164 314 509
Net unrealised profit/ (loss) 331467 335 75834 527 964 5855 582
Securities portfolio at market value 2.2 3043 425835 383 162 162 076 170 170 091
Cash at bank 11 500 064 2709921 332 15572
Receivable for Fund shares issued - 437793 102 -
Receivable for securities sold 1091 1348 164 2046 619
Receivable on swaps - - 492

Receivable on spot exchange - - -
Dividends receivable, net 2537182 404 273 801 -
Interest receivable on bonds - - -

Swaps at market value 24,6 - - -
Unrealised appreciation on forward foreign exchange contracts 28,11 - 420 215127 -
Unrealised appreciation on financial futures contracts 2.3,10 101512 55720 000 -
Other assets - 437 932 708 -
3 057 565 684 387 629 366 310 172 232 774

LIABILITIES
Bank Overdraft 3752126 28 969 89
Payable for Fund shares redeemed - - -
Payable for securities purchased - 1426 166 622 505 628
Payable on swaps - - 1541451
Payable on spot exchange 1546 - -
Management fees payable 3 291 167 37310275 16 978
Swaps at market value 24,6 - - 1750 846
Unrealised depreciation on forward foreign exchange contracts 28,11 - 7513755 -
Unrealised depreciation on financial futures contracts 2.3,10 - - -
Other liabilities 42 332 42 116 820 32
4087171 1513 136 441 3 815024
TOTAL NET ASSETS 3053 478 513 386 116 229 869 168 417 750

The accompanying notes form an integral part of these financial statements. 13



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - LUXEMBOURG -
Lyxor Core UK Equity Lyxor Core Lyxor MSCI USA ESG
All Cap (DR) US Equity (DR) Leaders Extra (DR)
UCITS ETF UCITS ETF UCITS ETF
Notes GBP usD usD

ASSETS
Securities portfolio at cost 332890 000 14 670 341 241 360 684
Net unrealised profit/ (loss) 5287613 7 345 005 20 504 302
Securities portfolio at market value 2.2 338177613 22015 346 261 864 986
Cash at bank 1734771 107 154 537732

Receivable for Fund shares issued - - -
Receivable for securities sold - - -
Receivable on swaps - - -
Receivable on spot exchange - - -
Dividends receivable, net 1199 149 10 073 113 146
Interest receivable on bonds - - -
Swaps at market value 24,6 - - -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 - - -

Unrealised appreciation on financial futures contracts 2.3,10 - 3478 20 863

Other assets - - -
341 111 533 22 136 051 262 536 727

LIABILITIES

Bank Overdraft 346 - -

Payable for Fund shares redeemed - - R
Payable for securities purchased - - -
Payable on swaps - - -
Payable on spot exchange - - -

Management fees payable 3 11272 rakl 31437
Swaps at market value 24,6 - - -
Unrealised depreciation on forward foreign exchange contracts 28,11 - - -
Unrealised depreciation on financial futures contracts 2.3,10 17 250 - -
Other liabilities 23081 - 4296

51949 711 35733
TOTAL NET ASSETS 341 059 584 22 135 340 262 500 994

The accompanying notes form an integral part of these financial statements. 14



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS
LUXEMBOURG - MULTI UNITS
Lyxor MSCI World LUXEMBOURG - MULTI UNITS
ESG Leaders Lyxor MSCI All LUXEMBOURG -
Extra (DR) Country World  Lyxor Nasdag-100
UCITS ETF UCITS ETF UCITS ETF
Notes usD EUR EUR
ASSETS

Securities portfolio at cost 769 129 169 873 382 332 2 285 355 358
Net unrealised profit/ (loss) 55161 553 44970 368 153413 475
Securities portfolio at market value 2.2 824 290 722 918 352 700 2438768 833
Cash at bank 6024 413 355797 371684
Receivable for Fund shares issued - 2487 351 -
Receivable for securities sold 497 - 4685214
Receivable on swaps - 3030986 59
Receivable on spot exchange - - -
Dividends receivable, net 621192 - -
Interest receivable on bonds - - -
Swaps at market value 24,6 - - 7329776
Unrealised appreciation on forward foreign exchange contracts 28,11 1237120 - -
Unrealised appreciation on financial futures contracts 2.3,10 119 068 - -
Other assets - - -
832293 012 924 226 834 2 451 155 566

LIABILITIES
Bank Overdraft 61384 307 436
Payable for Fund shares redeemed - - -
Payable for securities purchased - 3015502 -
Payable on swaps - 2476153 4685 214
Payable on spot exchange - - -
Management fees payable 3 211948 331032 437 294
Swaps at market value 24,6 - 3375740 -
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 102 317 - -
Unrealised depreciation on financial futures contracts 2.3,10 - - -
Other liabilities 79 878 68 911 189 377
455 527 9 267 645 5312 321
TOTAL NET ASSETS 831 837 485 914 959 189 2 445 843 245

The accompanying notes form an integral part of these financial statements. 15



MULTI UNITS LUXEMBOURG

JUNE 30, 2023

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS
MULTI UNITS LUXEMBOURG - LUXEMBOURG -
LUXEMBOURG - Amundi EUR Lyxor ESG Euro
Lyxor Euro Stoxx Corporate Bond Corporate Bond Ex
Banks (DR) Climate Net Zero Financials (DR)
UCITS ETF Ambition PAB UCITS ETF
Notes EUR EUR EUR
ASSETS

Securities portfolio at cost 1285 189 950 1186 151717 54 339 567
Net unrealised profit/ (loss) 216 689 685 (44 709 396) (3136 391)
Securities portfolio at market value 2.2 1501879635 1141 442 321 51203176
Cash at bank 978 822 4021916 203 478
Receivable for Fund shares issued -
Receivable for securities sold -
Receivable on swaps -
Receivable on spot exchange -
Dividends receivable, net -
Interest receivable on bonds 10 365 863 412 479
Swaps at market value 24,6 -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised appreciation on financial futures contracts 2.3,10 366 368 -
Other assets 5384 274 11 -
1508 609 099 1155 830 111 51819 133

LIABILITIES
Bank Overdraft 209 109 -
Payable for Fund shares redeemed -
Payable for securities purchased -
Payable on swaps -
Payable on spot exchange -
Management fees payable 3 379032 132734 5902
Swaps at market value 24,6 -
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 120 896 88 107 1991
709 037 220 841 7893
TOTAL NET ASSETS 1507 900 062 1155 609 270 51 811 240
The accompanying notes form an integral part of these financial statements. 16



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Net Assets (continued)

(expressed in the Sub-Fund’s currency) MULTI UNITS MULTI UNITS
MULTI UNITS LUXEMBOURG - LUXEMBOURG -

LUXEMBOURG - Lyxor EuroMTS Lyxor EuroMTS

Amundi Bloomberg Highest Rated Highest Rated

Equal-weight Macro-Weighted Macro-Weighted
Commodity ex- Govt Bond 1-3Y (DR) Govt Bond 3-5Y (DR)

Agriculture UCITS ETF UCITS ETF
Notes EUR EUR EUR
ASSETS

Securities portfolio at cost 1250910 582 266 456 902 94028 133
Net unrealised profit/ (loss) 97 359 058 (5914 243 (2 299 754)
Securities portfolio at market value 2.2 1348 269 640 260 542 659 91728 379
Cash at bank 455755 92610 151 820
Receivable for Fund shares issued - - -
Receivable for securities sold 3798 842 - -
Receivable on swaps 748 067 - -
Receivable on spot exchange - - -
Dividends receivable, net 454 483 - -
Interest receivable on bonds - 1483432 591915
Swaps at market value 24,6 - - -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 - - -
Unrealised appreciation on financial futures contracts 2.3,10 - - -
Other assets 4036 - -
1353 730 823 262 118 701 92 472 114

LIABILITIES
Bank Overdraft 129 652 - -
Payable for Fund shares redeemed - - -
Payable for securities purchased 1007 903 - -
Payable on swaps 3993 429 - -
Payable on spot exchange - - -
Management fees payable 3 332234 35 344 13 246
Swaps at market value 24,6 1593 270 - -
Unrealised depreciation on forward foreign exchange contracts 28,11 - - -
Unrealised depreciation on financial futures contracts 2.3,10 - - -
Other liabilities 61768 10 768 5847
7118 256 46 112 19 093
TOTAL NET ASSETS 1346 612 567 262 072 589 92 453 021

The accompanying notes form an integral part of these financial statements. 17



MULTI UNITS LUXEMBOURG

JUNE 30, 2023

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS
MULTI UNITS LUXEMBOURG - MULTI UNITS
LUXEMBOURG -  Lyxor MSCI China LUXEMBOURG -
Lyxor MSCI China ESG Leaders Extra  Lyxor Hong Kong
UCITS ETF (DR) UCITS ETF (HSI) UCITS ETF
Notes usbD EUR EUR
ASSETS

Securities portfolio at cost 340 157 700 409 853 167 157 997 665
Net unrealised profit/ (loss) 43584 145 (56 937 428) 2736 309
Securities portfolio at market value 2.2 383 741 845 352915739 160 733 974
Cash at bank 55833 14 934 850 3035
Receivable for Fund shares issued -
Receivable for securities sold 4580272 2241715
Receivable on swaps 57 -
Receivable on spot exchange 24 228 -
Dividends receivable, net 1168 710 -
Interest receivable on bonds -
Swaps at market value 24,6 -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised appreciation on financial futures contracts 2.3,10 5649 -
Other assets -
388 378 007 369 049 176 162 978 724

LIABILITIES
Bank Overdraft 10576 13491 342 953
Payable for Fund shares redeemed -
Payable for securities purchased -
Payable on swaps 4580 272 2241715
Payable on spot exchange -
Management fees payable 3 92772 189 565 85 246
Swaps at market value 24,6 3028 896 2393 431
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised depreciation on financial futures contracts 2.3,10 1664 -
Other liabilities 30992 8 351 -
7743508 13 690 922 4721 345
TOTAL NET ASSETS 380 634 499 355 358 254 158 257 379
The accompanying notes form an integral part of these financial statements. 18



MULTI UNITS LUXEMBOURG

JUNE 30, 2023

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - MULTI UNITS
Lyxor MSCI AC Asia Amundi MSCI LUXEMBOURG -
Pacific Ex Japan Semiconductors  Lyxor MSCI Brazil
UCITS ETF ESG Screened UCITS ETF
Notes EUR usD EUR
ASSETS

Securities portfolio at cost 347 080 444 83543693 367 257 129
Net unrealised profit/ (loss) 43152970 (658 754) 35204 734
Securities portfolio at market value 2.2 390 233 414 82 884 939 402 461 863
Cash at bank 51795 430 331 17749
Receivable for Fund shares issued -
Receivable for securities sold 3490 693 48 -
Receivable on swaps 44 3918 691
Receivable on spot exchange -
Dividends receivable, net 383313 39473 111 150
Interest receivable on bonds -
Swaps at market value 24,6 -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised appreciation on financial futures contracts 2.3,10 3691 -
Other assets -
394 159 259 83 358 482 406 509 453

LIABILITIES
Bank Overdraft 44 814 274 339 529
Payable for Fund shares redeemed -
Payable for securities purchased 3918 642
Payable on swaps 3874 006 111150
Payable on spot exchange -
Management fees payable 3 196 268 22786 213 351
Swaps at market value 24,6 3594 122 2542808
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 253 49
7709 463 297 125 6786 529
TOTAL NET ASSETS 386 449 796 83 061 357 399 722 924
The accompanying notes form an integral part of these financial statements. 19



MULTI UNITS LUXEMBOURG

JUNE 30, 2023

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - MULTI UNITS
Lyxor MSCI Eastern Lyxor MSCI EM LUXEMBOURG -
Europe Ex Russia Latin America  Lyxor MSCI Korea
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
ASSETS

Securities portfolio at cost 136 537 427 37 662 738 109 113 697
Net unrealised profit/ (loss) 21664 848 1338 105 3405 162
Securities portfolio at market value 2.2 158 202 275 39000 843 112 518 859
Cash at bank 14 451 2088 10 376
Receivable for Fund shares issued -
Receivable for securities sold 1527 962
Receivable on swaps 917 023 372 521 23
Receivable on spot exchange -
Dividends receivable, net 144 453 -
Interest receivable on bonds -
Swaps at market value 24,6 -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised appreciation on financial futures contracts 2.3,10 -
Other assets -
159 278 202 39 375 452 114 057 220

LIABILITIES
Bank Overdraft 561 99 491
Payable for Fund shares redeemed -
Payable for securities purchased 917 011 372517 279 464
Payable on swaps 144 453 1248 498
Payable on spot exchange -
Management fees payable 3 66 126 16 907 43932
Swaps at market value 24,6 1691 364 380 289 1043 663
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 310 5 374
2819 825 769 817 2616 422
TOTAL NET ASSETS 156 458 377 38 605 635 111 440 798
The accompanying notes form an integral part of these financial statements. 20



MULTI UNITS LUXEMBOURG

JUNE 30, 2023

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS
LUXEMBOURG - MULTI UNITS
MULTIUNITS  Lyxor Core Global LUXEMBOURG -
LUXEMBOURG - Inflation-Linked  Lyxor MSCI Europe
Lyxor MSCI Turkey 1-10Y Bond (DR)  ESG Leaders (DR)
UCITS ETF UCITS ETF UCITS ETF
Notes EUR usD EUR
ASSETS

Securities portfolio at cost 53404 900 138 284 052 1045 657 866
Net unrealised profit/ (loss) 7085 989 (3933 011) 76 834 905
Securities portfolio at market value 2.2 60 490 889 134 351 041 1122492772
Cash at bank 2758 593 167 4993 921
Receivable for Fund shares issued -
Receivable for securities sold 317 304 -
Receivable on swaps -
Receivable on spot exchange -
Dividends receivable, net 42 569 2 286 264
Interest receivable on bonds 461 588 -
Swaps at market value 24,6 -
Unrealised appreciation on forward foreign exchange contracts 28,11 1779897 154 109
Unrealised appreciation on financial futures contracts 2.3,10 6 705
Other assets 595 315
60 853 520 137 185 693 1130 529 086

LIABILITIES
Bank Overdraft 148 154 320 1725585
Payable for Fund shares redeemed -
Payable for securities purchased -
Payable on swaps 359 873 -
Payable on spot exchange 166 365 -
Management fees payable 3 21308 21141 252131
Swaps at market value 24,6 741 581 -
Unrealised depreciation on forward foreign exchange contracts 28,11 263 613 156 359
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 199 935
1122910 605 439 2334010
TOTAL NET ASSETS 59 730 610 136 580 254 1128 195 076

The accompanying notes form an integral part of these financial statements.
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MULTI UNITS LUXEMBOURG

JUNE 30, 2023

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS
MULTI UNITS LUXEMBOURG - MULTI UNITS
LUXEMBOURG - Lyxor MSCI LUXEMBOURG -
Lyxor Global Green ~ Emerging Markets  Lyxor Core Global
Bond 1-10Y (DR) Ex China  Government Bond
UCITS ETF UCITS ETF (DR) UCITS ETF
Notes EUR usD usD
ASSETS

Securities portfolio at cost 173 852 164 352 163 364 61710 308
Net unrealised profit/ (loss) (7073 104) 11 803 697 (2 881 949)
Securities portfolio at market value 2.2 166 779 060 363 967 061 58 828 359
Cash at bank 4 841457 13 466 390 462
Receivable for Fund shares issued 1006 991 -
Receivable for securities sold 1052 131 9761336 -
Receivable on swaps 5235388 -
Receivable on spot exchange -
Dividends receivable, net -
Interest receivable on bonds 1315828 366 231
Swaps at market value 24,6 -
Unrealised appreciation on forward foreign exchange contracts 28,11 499 939 961 374
Unrealised appreciation on financial futures contracts 2.3,10 -
Other assets -
175 495 406 378 977 251 60 546 426

LIABILITIES
Bank Overdraft 3425649 431 1307
Payable for Fund shares redeemed 1006 699 -
Payable for securities purchased 999 484 8815179 -
Payable on swaps 6181313 -
Payable on spot exchange 74 436 55 104
Management fees payable 3 137 236 44 454 7191
Swaps at market value 24,6 4104 018 -
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 1197 471 104 491
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 207 284 232 -
7048 259 19 145 627 168 093
TOTAL NET ASSETS 168 447 147 359 831 624 60 378 333
The accompanying notes form an integral part of these financial statements. 22



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS
MULTI UNITS LUXEMBOURG - LUXEMBOURG -
LUXEMBOURG - Lyxor MSCI USA  Lyxor MSCI Europe

Lyxor US Curve ESG Climate ESG Climate
Steepening 2-10 Transition CTB (DR) Transition CTB (DR)
UCITS ETF UCITS ETF UCITS ETF
Notes usD usD EUR
ASSETS

Securities portfolio at cost 1863 200 477 31840 458 4273 656
Net unrealised profit/ (loss) 7284023 2000 346 251 357
Securities portfolio at market value 2.2 1870484 500 33 840 804 4525013
Cash at bank 24180 78 314 36 641
Receivable for Fund shares issued 18 475 831 - -
Receivable for securities sold 10 763 003 - 466
Receivable on swaps 32 485 952 - -
Receivable on spot exchange - - -
Dividends receivable, net - 8 591 5672
Interest receivable on bonds 11 309 930 - -
Swaps at market value 24,6 - - -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 - - -
Unrealised appreciation on financial futures contracts 2.3,10 - 2782 46
Other assets - - -
1943 543 396 33930 491 4 567 838

LIABILITIES
Bank Overdraft - - 5510
Payable for Fund shares redeemed - - -
Payable for securities purchased 41740749 - 4176
Payable on swaps 19 984 037 - -
Payable on spot exchange - - -
Management fees payable 3 410 787 3870 563
Swaps at market value 24,6 10 964 565 - -
Unrealised depreciation on forward foreign exchange contracts 28,11 - - -
Unrealised depreciation on financial futures contracts 2.3,10 - - -
Other liabilities - 888 35
73100 138 4758 10 284
TOTAL NET ASSETS 1870 443 258 33925733 4 557 554

The accompanying notes form an integral part of these financial statements. 23



MULTI UNITS LUXEMBOURG

JUNE 30, 2023

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS
MULTI UNITS LUXEMBOURG - LUXEMBOURG -
LUXEMBOURG - Lyxor Net Zero 2050 Lyxor Net Zero 2050
Lyxor MSCI World S&P Eurozone S&P 500
Climate Change (DR) Climate PAB (DR) Climate PAB (DR)
UCITS ETF UCITS ETF UCITS ETF
Notes usD EUR usD
ASSETS

Securities portfolio at cost 195039 408 1383 586 945 1350 428 487
Net unrealised profit/ (loss) 18 169 036 125 388 010 113410 451
Securities portfolio at market value 2.2 213 208 444 1508 974 955 1463 838 938
Cash at bank 526 986 10 194 739 10 652 395
Receivable for Fund shares issued 18 394 642
Receivable for securities sold 55 -
Receivable on swaps -
Receivable on spot exchange -
Dividends receivable, net 126 993 279 351 616 659
Interest receivable on bonds -
Swaps at market value 24,6 -
Unrealised appreciation on forward foreign exchange contracts 28,11 4760 029
Unrealised appreciation on financial futures contracts 2.3,10 3134 187 690 211450
Other assets 1089 356 18 098 545
213 865 612 1520 726 091 1516 572 658

LIABILITIES
Bank Overdraft 234 267 528 404 8189
Payable for Fund shares redeemed -
Payable for securities purchased 36 818 320
Payable on swaps -
Payable on spot exchange -
Management fees payable 3 34 373 245 542 144 284
Swaps at market value 24,6 -
Unrealised depreciation on forward foreign exchange contracts 28,11 112 360
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 1661 40 687 -
270 301 814 633 37 083 153
TOTAL NET ASSETS 213 595 311 1519 911 458 1479 489 505

The accompanying notes form an integral part of these financial statements.
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MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - LUXEMBOURG -
Lyxor Net Zero 2050 Lyxor Net Zero 2050 Lyxor Euro
S&P Europe S&P World Government
Climate PAB (DR) Climate PAB (DR) Green Bond (DR)
UCITS ETF UCITS ETF UCITS ETF
Notes EUR usD EUR
ASSETS

Securities portfolio at cost 72 085 823 215162 559 187 610 306
Net unrealised profit/ (loss) 5490715 6 086 162 (10 979 556)
Securities portfolio at market value 2.2 77 576 538 221248 721 176 630 750
Cash at bank 1391987 2 336 567 53 042
Receivable for Fund shares issued - - -
Receivable for securities sold - - -
Receivable on swaps - - -
Receivable on spot exchange - - -
Dividends receivable, net 65 668 155 031 -
Interest receivable on bonds - - 634 177
Swaps at market value 24,6 - - -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 - - -
Unrealised appreciation on financial futures contracts 2.3,10 2590 21424 -
Other assets - - -
79 036 783 223761 743 177 317 969

LIABILITIES
Bank Overdraft - 237 929 -
Payable for Fund shares redeemed - - -
Payable for securities purchased - - -
Payable on swaps - - -
Payable on spot exchange - 234 -
Management fees payable 3 6563 36 075 29097
Swaps at market value 24,6 - - -
Unrealised depreciation on forward foreign exchange contracts 28,11 - - -
Unrealised depreciation on financial futures contracts 2.3,10 - - -
Other liabilities 1792 6926 3239
8 355 281164 32 336
TOTAL NET ASSETS 79 028 428 223 480 579 177 285 633

The accompanying notes form an integral part of these financial statements. 25



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - LUXEMBOURG -
Lyxor Corporate Amundi MSCI Amundi MSCI
Green Bond (DR) Emerging Markets Il Europe Climate
UCITS ETF UCITS ETF Action
Notes EUR usD EUR
ASSETS

Securities portfolio at cost 26 826 128 1819970 853 580993 082
Net unrealised profit/ (loss) (1840 577) 186 903 631 3231935
Securities portfolio at market value 2.2 24 985 551 2006 874 484 584 225 017
Cash at bank 127 075 1154 434 2268 609
Receivable for Fund shares issued - - -
Receivable for securities sold - 51604 762 -
Receivable on swaps - 142 -
Receivable on spot exchange - - -
Dividends receivable, net - - 344 948
Interest receivable on bonds 222 951 - -
Swaps at market value 24,6 - - -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 - - -
Unrealised appreciation on financial futures contracts 2.3,10 - - 25891
Other assets - 7516 -
25 335 577 2 059 641 338 586 864 465

LIABILITIES
Bank Overdraft - - -
Payable for Fund shares redeemed - - -
Payable for securities purchased - - -
Payable on swaps - 51604 762 -
Payable on spot exchange - - -
Management fees payable 3 4175 722769 14 619
Swaps at market value 24,6 - 6217 795 -
Unrealised depreciation on forward foreign exchange contracts 28,11 - - -
Unrealised depreciation on financial futures contracts 2.3,10 - - -
Other liabilities - 65 338 -
4175 58 610 664 14 619
TOTAL NET ASSETS 25 331 402 2001030674 586 849 846

The accompanying notes form an integral part of these financial statements. 26



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

Combined
Notes EUR
ASSETS

Securities portfolio at cost 48 393 739 024
Net unrealised profit/ (loss) 2227 175 450
Securities portfolio at market value 2.2 50 620 914 474
Cash at bank 135 664 599
Receivable for Fund shares issued 71622 053
Receivable for securities sold 142 775 741
Receivable on swaps 112 312 069
Receivable on spot exchange 24 228
Dividends receivable, net 16 288 676
Interest receivable on bonds 108 766 696
Swaps at market value 24,6 16 579 075
Unrealised appreciation on forward foreign exchange contracts 28,11 61631686
Unrealised appreciation on financial futures contracts 2.3,10 1432172
Other assets 31804 547
51319 816 016

LIABILITIES
Bank Overdraft 24 367 332
Payable for Fund shares redeemed 1006 699
Payable for securities purchased 221455119
Payable on swaps 135591 392
Payable on spot exchange 9502 687
Management fees payable 3 8222 542
Swaps at market value 24,6 62 682 058
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 4504 293
Unrealised depreciation on financial futures contracts 2.3,10 24939
Other liabilities 2665 699
470 022 760
TOTAL NET ASSETS 50 849 793 256

The accompanying notes form an integral part of these financial statements. 27



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Operations and Changes in Net Assets
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - LUXEMBOURG -
Lyxor DAX (DR) Lyxor DAILY LevDAX Lyxor S&P 500
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
Net assets at the beginning of the year 604 433 795 124 311 814 6 740 542 743
INCOME
Dividends, net 2.10 18 924 733 770483 62772 317
Interest on Bonds, net 2.10 - - -
Bank interest 22 803 4602 194 912
Other income 212 6 461 - 318 384
18 953 997 775085 63 285613
EXPENSES
Management fees 3 490 398 235216 2957 649
Interest and bank charges 624 7176 69 267
Transaction costs 19104 117 670
Other expenses - 341
510 126 242 392 3144 927
Net investment income/ (loss) 18 443 871 532 693 60 140 686
Net realised gains/ (losses) on
- securities sold 2.6 25592 457 7846 741 257 037 192
- currencies 2.7 114 39330 (1178 485)
- forward foreign exchange contracts 2.8 - -
- financial futures contracts 2.3 422174 - -
- swaps 2.5 - 24 537 957 (245 311 559)
26 014 745 32 424 028 10 547 148
Net realised result for the period 44 458 616 32956 721 70 687 834
Change in net unrealised profit/ (loss) on
- securities 47 264 258 (1199 065) 883 382 731
- forward foreign exchange contracts - -
- financial futures contracts 107 376 - -
- swaps - 3442535 (12 835 118)
47 371 634 2243 470 870 547 613
Result of operations 91 830 250 35200 191 941 235 447
Movements in capital
Subscriptions 2217 668 6813 509 1183 755 211
Redemptions (34 154 862) (33426 452) (1603 144 869)
(31937 194) (26 612 943) (419 389 658)
Exchange differences on the net assets at June 30, 2023 - - -
Net assets at the end of the period 664 326 851 132 899 062 7 262 388 532
The accompanying notes form an integral part of these financial statements. 28



MULTI UNITS LUXEMBOURG

JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - LUXEMBOURG -
Lyxor Australia Lyxor MSCI  Lyxor MSCI World
(S&P ASX 200)  World Utilities TR Materials TR
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
Net assets at the beginning of the year 72 258 651 43 049 683 65 465 452
INCOME
Dividends, net 2.10 626
Interest on Bonds, net 2.10 - - -
Bank interest 13016 1891 2618
Other income 2.12 - 20150
13 642 1891 22768
EXPENSES
Management fees 3 148 932 62 547 104 932
Interest and bank charges 3704 375 1423
Transaction costs 32717
Other expenses -
155913 62 922 106 355
Net investment income/ (loss) (142 271) (61 031) (83 587)
Net realised gains/ (losses) on
- securities sold 2.6 2498908 (488 498) 2943187
- currencies 2.7 (402 948) 35003 13492
- forward foreign exchange contracts 2.8 -
- financial futures contracts 2.3 - - -
- swaps 25 (13 878 360) (6513 707) (10 327 607)
(11,782 400) (6 967 202) (7 370 928)
Net realised result for the period (11 924 671) (7 028 233) (7 454 515)
Change in net unrealised profit/ (loss) on
- securities 12 885 645 5329078 8468 111
- forward foreign exchange contracts -
- financial futures contracts - - -
- swaps (894 183) 409 346 579630
11 991 462 5738424 9 047 741
Result of operations 66 791 (1289 809) 1593 226
Movements in capital
Subscriptions 2978 385 14 342 353 15814 285
Redemptions - (56 102 227) (82 872 963)
2978 385 (41759 874) (67 058 678)
Exchange differences on the net assets at June 30, 2023 - - -
Net assets at the end of the period 75 303 827
The accompanying notes form an integral part of these financial statements. 29



MULTI UNITS LUXEMBOURG

JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - MULTI UNITS
Lyxor MSCI World  Lyxor MSCI World LUXEMBOURG -
Communication Information ~ Lyxor MSCI World
Services TR Technology TR Health Care TR
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
Net assets at the beginning of the year 23 430 984 967 091 085 924 207 634
INCOME
Dividends, net 2.10 - 2156 324 1888 621
Interest on Bonds, net 2.10 - - -
Bank interest 368 54 634 87 535
Other income 2.12 1250 - -
1618 2210958 1976 156
EXPENSES
Management fees 3 38711 1704 223 1251471
Interest and bank charges 268 10 287 21323
Transaction costs 1841 659 309
Other expenses -
40 820 1715169 1273103
Net investment income/ (loss) (39 202) 495 789 703 053
Net realised gains/ (losses) on
- securities sold 2.6 567 245 104 450 376 77 048 645
- currencies 27 (5972) (1090 167) 526 197
- forward foreign exchange contracts 2.8 - -
- financial futures contracts 2.3 - - -
- swaps 25 2192 143 204 355 408 (127 602 143)
21753 416 307 715 617 (50 027 301)
Net realised result for the period 2714 214 308 211 406 (49 324 248)
Change in net unrealised profit/ (loss) on
- securities 2966 742 31706 646 32322163
- forward foreign exchange contracts -
- financial futures contracts - - -
- swaps (6610) 7574110 (766 953)
2960 132 39 280 756 31555210
Result of operations 5 674 346 347 492 162 (17 769 038)
Movements in capital
Subscriptions - 62 878 366 104 511 010
Redemptions (29 105 330) (59 459 861) (199 405 335)
(29 105 330) 3418 505 (94 894 325)
Exchange differences on the net assets at June 30, 2023 - - -
Net assets at the end of the period - 1318 001 752 811 544 271
The accompanying notes form an integral part of these financial statements. 30



MULTI UNITS LUXEMBOURG

JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - LUXEMBOURG -
Lyxor MSCI World Lyxor MSCI  Lyxor MSCI World
Industrials TR World Energy TR Financials TR
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
Net assets at the beginning of the year 45 406 099 197 721 658 139 187 550
INCOME
Dividends, net 2.10 - 487 220
Interest on Bonds, net 2.10 - - -
Bank interest 1365 3969 14972
Other income 212 1453 - 337 458
2818 491189 352430
EXPENSES
Management fees 3 72198 241 853 519 365
Interest and bank charges 1800 5480 -
Transaction costs 3292 38 584
Other expenses -
77290 247 333 557 949
Net investment income/ (loss) (74 472) 243 856 (205 519)
Net realised gains/ (losses) on
- securities sold 2.6 7002 058 10 913 052 22074 950
- currencies 2.7 (194 152) (134 867) 29323
- forward foreign exchange contracts 2.8 - -
- financial futures contracts 2.3 - - -
- swaps 25 (5008 909) (42 217 055) (63 545 892)
1798 997 (31 438 870) (41 441 619)
Net realised result for the period 1724 525 (31 195 014) (41 647 138)
Change in net unrealised profit/ (loss) on
- securities 2723495 17 831 442 37 386 632
- forward foreign exchange contracts -
- financial futures contracts - - -
- swaps 40333 (764 282) (2088 738)
2763 828 17 067 160 35297 894
Result of operations 4 488 353 (14 127 854) (6 349 244)
Movements in capital
Subscriptions 2 259 364 9768614 453 486 914
Redemptions (52 153 816) (193 362 418) (48 046 017)
(49 894 452) (183 593 804) 405 440 897
Exchange differences on the net assets at June 30, 2023 - -
Net assets at the end of the period - 538 279 203
The accompanying notes form an integral part of these financial statements. 31



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - MULTI UNITS
Lyxor MSCI World Lyxor MSCI LUXEMBOURG -
Consumer World Consumer Lyxor SG Global
Discretionary TR Staples TR Quality Income NTR
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
Net assets at the beginning of the year 61983 951 77 364 507 275 679 079
INCOME
Dividends, net 2.10 185 453 - 6 145 891
Interest on Bonds, net 2.10 - - -
Bank interest 5781 1502 17 465
Other income 212 - - -
191 234 1502 6163 356
EXPENSES
Management fees 3 101 627 122 360 696 464
Interest and bank charges 61 740 1363
Transaction costs - - 72
Other expenses -
101 688 123 100 697 899
Net investment income/ (loss) 89 546 (121 598) 5 465 457
Net realised gains/ (losses) on
- securities sold 2.6 3571614 3686 761 14751 836
- currencies 2.7 5601 (40 939) (56 028)
- forward foreign exchange contracts 2.8 - - -
- financial futures contracts 2.3 - - -
- swaps 25 5700925 (9878 734) (22 961 586)
9278 140 (6232 912) (8 265 778)
Net realised result for the period 9 367 686 (6 354 510) (2 800 321)

Change in net unrealised profit/ (loss) on
- securities 4682077 6 561524 20 521 507
- forward foreign exchange contracts -
- financial futures contracts - -
- swaps 78 440 254 989 (697 925)

4760 517 6816 513 19 823 582
Result of operations 14128 203 462 003 17 023 261
Movements in capital
Subscriptions 2 804 648 12782873 116 504 014
Redemptions (78 916 802) (90 609 383) (104 373 984)

(76 112 154) (77 826 510) 12130 030
Exchange differences on the net assets at June 30, 2023 - - -

Net assets at the end of the period - - 304 832 370

The accompanying notes form an integral part of these financial statements. 32



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS
MULTI UNITS MULTI UNITS LUXEMBOURG -
LUXEMBOURG - LUXEMBOURG - Lyxor Euro
Lyxor MSCI Lyxor Fed Funds US ~ Government Bond
Pacific ex Japan Dollar Cash 5-7Y (DR)
UCITS ETF UCITS ETF UCITS ETF
Notes usD usD EUR
Net assets at the beginning of the year 16 197 406 71 646 164 293 681 104
INCOME
Dividends, net 2.10 - - .
Interest on Bonds, net 2.10 - 1097 254 3051052
Bank interest 245 102 616 2 541
Other income 2.12 - - -
245 1199 870 3053 593
EXPENSES
Management fees 3 9944 49 964 267 410
Interest and bank charges 141 93 373 -
Transaction costs - 14 209
Other expenses - -
10 085 143 337 281619
Net investment income/ (loss) (9 840) 1056 533 2771974
Net realised gains/ (losses) on
- securities sold 2.6 665 585 2402 035 (13 447 809)
- currencies 27 (2932) -
- forward foreign exchange contracts 2.8 -
- financial futures contracts 2.3 - -
- swaps 25 (2463 429) 3283 666
(1.800 776) 5685 701 (13 447 809)
Net realised result for the period (1 810 616) 6742 234 (10 675 835)
Change in net unrealised profit/ (loss) on
- securities 1588 424 (3915 362) 16 385 906
- forward foreign exchange contracts - -
- financial futures contracts - -
- swaps 207 054 (355 580)
1795478 (4 270 942) 16 385 906
Result of operations (15 138) 2471292 5710 071
Movements in capital
Subscriptions 1594 865 420 209 495 106 125 796
Redemptions (933 495) (170 428 834) (97 125 819)
661 370 249 780 661 8999 977
Exchange differences on the net assets at June 30, 2023 -
Net assets at the end of the period 16 843 638 323 898 117 308 391 152
The accompanying notes form an integral part of these financial statements. 33



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS
MULTI UNITS MULTI UNITS LUXEMBOURG -
LUXEMBOURG - LUXEMBOURG - Lyxor EuroMTS
Lyxor Euro Lyxor Euro Highest Rated
Government Bond ~ Government Bond Macro-Weighted
7-10Y (DR) 15+Y (DR) Govt Bond (DR)
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
Net assets at the beginning of the year 753 496 287 51912 884 306 243 085
INCOME
Dividends, net 2.10 712 17 -
Interest on Bonds, net 2.10 7314 855 844 338 2526 771
Bank interest 10 969 679 1866
Other income 2.12 - - -
7326 536 845034 2528 637
EXPENSES
Management fees 3 723 350 49 154 295512
Interest and bank charges 7421 139 1058
Transaction costs 26 999 4104 7926
Other expenses 180 14 19
757 950 53 411 304 515
Net investment income/ (loss) 6 568 586 791 623 2224 122
Net realised gains/ (losses) on
- securities sold 26 (31 385077) (6473 587) (9811 167)
- currencies 2.7 - - -
- forward foreign exchange contracts 2.8 -
- financial futures contracts 2.3 -
- swaps 2.5 -
(31 385 077) (6 473 587) (9 811 167)
Net realised result for the period (24 816 491) (5 681 964) (7 587 045)
Change in net unrealised profit/ (loss) on
- securities 53 875 698 8335660 13191 741
- forward foreign exchange contracts -
- financial futures contracts -
- swaps -
53 875 698 8 335 660 13191741
Result of operations 29 059 207 2 653 696 5 604 696
Movements in capital
Subscriptions 529 494 236 46 456 051 147 707 592
Redemptions (152 920 275) (34 611 214) (33876 775)
376 573 961 11 844 837 113 830 817
Exchange differences on the net assets at June 30, 2023 -
Net assets at the end of the period 1159 129 455 66 411 417 425 678 598
The accompanying notes form an integral part of these financial statements. 34



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS
MULTI UNITS LUXEMBOURG - LUXEMBOURG -
LUXEMBOURG - Lyxor EUR 2-10Y Lyxor US$ 10Y

Lyxor S&P 500 Daily Inflation Inflation
(-2x) Inverse Expectations Expectations
UCITS ETF UCITS ETF UCITS ETF
Notes usD EUR usD
Net assets at the beginning of the year 62 984 923 1200 609 529 86 750 462
INCOME
Dividends, net 2.10 9242 138 137 -
Interest on Bonds, net 2.10 - 4931427 732473
Bank interest 5372 35 156 26 554
Other income 2.12 - - -
14 614 5104720 759 027
EXPENSES
Management fees 3 167 818 1000 306 96 154
Interest and bank charges 1232 - 2909
Transaction costs 147 -
Other expenses -
169 197 1000 306 99 063
Net investment income/ (loss) (154 583) 4104 414 659 964
Net realised gains/ (losses) on
- securities sold 2.6 8 088 868 (53 603 241) 4029 519
- currencies 2.7 2014 - 28
- forward foreign exchange contracts 2.8 -
- financial futures contracts 2.3 - - -
- swaps 25 (17 557 846) (10 896 205) 983 095
(9 466 964) (64 499 446) 5012 642
Net realised result for the period (9 621 547) (60 395 032) 5672 606

Change in net unrealised profit/ (loss) on

- securities (1945 246) 75141 620 (2 970 240)
- forward foreign exchange contracts - - -
- financial futures contracts - - -

- swaps (3060 052) (6 847 866) (957 166)
(5005 298) 68 293 754 (3927 406)

Result of operations (14 626 845) 7 898 722 1745 200

Movements in capital

Subscriptions 27700 958 191 829 087 61274 392

Redemptions (21 554 699) (787 239 631) (74 226 056)

6 146 259 (595 410 544) (12 951 664)
Exchange differences on the net assets at June 30, 2023 - - -

Net assets at the end of the period 54 504 337 613 097 707 75 543 998

The accompanying notes form an integral part of these financial statements. 35



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - LUXEMBOURG -
Amundi US Treasury Amundi US Treasury Amundi US Treasury

Bond 1-3Y Bond 3-7Y Bond 10+Y
Notes UsD UsD USD
Net assets at the beginning of the year 544 768 932 81460 211 596 144 996
INCOME
Dividends, net 2.10 6 491 743 97
Interest on Bonds, net 2.10 5449762 1085785 9579 165
Bank interest 468 670 5893 175770
Other income 2.12 49 567 718 25808
5974 490 1093139 9780 840
EXPENSES
Management fees 3 224 832 33590 233 385
Interest and bank charges 500 190 11 566 126 577
Transaction costs 168 394 - 115 625
Other expenses 24 1542 -
893 440 46 698 475 587
Net investment income/ (loss) 5081 050 1046 441 9 305 253
Net realised gains/ (losses) on
- securities sold 2.6 (2457 372) (1053 242) (28 009 896)
- currencies 27 (3840 992) (544 238) (2119 778)
- forward foreign exchange contracts 2.8 3660 195 900 978 7426 433
- financial futures contracts 2.3 (18 038) 375 -
- swaps 2.5 - -
(2 656 207) (696 127) (22 703 241)
Net realised result for the period 2424 843 350 314 (13 397 988)
Change in net unrealised profit/ (loss) on
- securities 2601027 366 635 41836 343
- forward foreign exchange contracts 303 452 947 692 (2819 125)
- financial futures contracts - - -
- swaps -
2904 479 1314 327 39 017 218
Result of operations 5329 322 1664 641 25619 230
Movements in capital
Subscriptions 580 487 677 104 917 470 494 191 460
Redemptions (633 350 136) (48 227 045) (417 435 341)
(52 862 459) 56 690 425 76 756 119
Exchange differences on the net assets at June 30, 2023 - - -
Net assets at the end of the period 497 235 795 139 815 277 698 520 345

The accompanying notes form an integral part of these financial statements. 36



MULTI UNITS LUXEMBOURG

JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - LUXEMBOURG -
Amundi US Treasury Lyxor Core US TIPS  Lyxor Green Bond
Bond 7-10Y (DR) UCITS ETF (DR) UCITS ETF
Notes usD usD EUR
Net assets at the beginning of the year 161 326 134 1746 725 766 587 161 365
INCOME
Dividends, net 2.10 10 924 50 7452
Interest on Bonds, net 2.10 3833069 7314 307 5519610
Bank interest 75987 1254 895 77299
Other income 212 6907 48 054 30222
3926 887 8617 306 5634 583
EXPENSES
Management fees 3 79 885 963 352 820 327
Interest and bank charges 90 919 1180 697 47 524
Transaction costs 38 644 250 586 74 800
Other expenses - 23 3578
209 448 2 394 658 946 229
Net investment income/ (loss) 3717 439 6 222 648 4 688 354
Net realised gains/ (losses) on
- securities sold 2.6 (3 829 688) (12191 623) (22 506 178)
- currencies 2.7 (1168 824) (16 855 953) (741 930)
- forward foreign exchange contracts 2.8 997 307 36 443 443 1758 569
- financial futures contracts 2.3 (4 359)
- swaps 2.5 -
(4 005 564) 7395 867 (21 489 539)
Net realised result for the period (288 125) 13 618 515 (16 801 185)
Change in net unrealised profit/ (loss) on
- securities (10 134 394) 38721518 27 298 866
- forward foreign exchange contracts 11 887 894 24 477 401 (37 305)
- financial futures contracts - -
- swaps -
1753 500 63 198 919 27 261 561
Result of operations 1465 375 76 817 434 10 460 376
Movements in capital
Subscriptions 1110 979 609 491 506 628 188 511 662
Redemptions (170 739 958) (621 826 488) (177 255 607)
940 239 651 (130 319 860) 11 256 055
Exchange differences on the net assets at June 30, 2023 - - -
Net assets at the end of the period 1103 031 160 1693 223 340 608 877 796
The accompanying notes form an integral part of these financial statements. 37



MULTI UNITS LUXEMBOURG

JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS
MULTI UNITS LUXEMBOURG - LUXEMBOURG -
LUXEMBOURG - Lyxor Euro Lyxor Euro
Lyxor Core  Government Bond  Government Bond
MSCI EMU (DR) 1-3Y (DR) 3-5Y (DR)
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
Net assets at the beginning of the year 272 384 281 1252 068 423 877 380 861
INCOME
Dividends, net 2.10 8108 773 101 123
Interest on Bonds, net 2.10 - 9 344 666 8 557 045
Bank interest 17 534 12187 11 809
Other income 2.12 248 689 - -
8 374 996 9 357 864 8 568 977
EXPENSES
Management fees 3 197 768 1030 807 871926
Interest and bank charges 22 586 673 1176
Transaction costs 250120 45324 44 686
Other expenses 34 164 -
504 638 1076 804 917 788
Net investment income/ (loss) 7 870 358 8 281 060 7 651 189
Net realised gains/ (losses) on
- securities sold 2.6 443 578 (31610 915) (28 105 535)
- currencies 2.7 406 - -
- forward foreign exchange contracts 2.8 -
- financial futures contracts 2.3 116 920
- swaps 2.5 -
560 904 (31610 915) (28 105 535)
Net realised result for the period 8 431 262 (23 329 855) (20 454 346)
Change in net unrealised profit/ (loss) on
- securities 36 489 782 28711178 31878375
- forward foreign exchange contracts -
- financial futures contracts 73620
- swaps -
36 563 402 28 711178 31878 375
Result of operations 44 994 664 5381 323 11 424 029
Movements in capital
Subscriptions 69 847 842 300 015 400 617 176 491
Redemptions (10 093 749) (281597 434) (352 684 478)
59 754 093 18 417 966 264 492013
Exchange differences on the net assets at June 30, 2023 - - -
Net assets at the end of the period 377133 038 1275867 712 1153 296 903

The accompanying notes form an integral part of these financial statements.
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MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)

(expressed in the Sub-Fund’s currency) MULTI UNITS
MULTI UNITS LUXEMBOURG -
LUXEMBOURG - MULTI UNITS Lyxor Core Euro
Lyxor Euro LUXEMBOURG - Government
Government Bond Lyxor Euro Inflation-Linked
10-15Y (DR)  Government Bond Bond (DR)
UCITS ETF (DR) UCITS ETF UCITS ETF
Notes EUR EUR EUR
Net assets at the beginning of the year 295 626 218 1087 509 165 1087 822 660
INCOME
Dividends, net 2.10 68 300 49
Interest on Bonds, net 2.10 4502 970 10 114 938 5121615
Bank interest 5212 10132 6 036
Other income 212 - - -
4508 250 10 125 370 5127700
EXPENSES
Management fees 3 265016 711238 461048
Interest and bank charges 302 - -
Transaction costs 11 506 26 870 6370
Other expenses - - 35
276 824 738108 467 453
Net investment income/ (loss) 4 231 426 9 387 262 4 660 247
Net realised gains/ (losses) on
- securities sold 2.6 (17 954 955) (62 581 982) (14 980 155)
- currencies 2.7 - - -
- forward foreign exchange contracts 2.8 -
- financial futures contracts 2.3 -
- swaps 2.5 -
(17 954 955) (62 581 982) (14 980 155)
Net realised result for the period (13 723 529) (53 194 720) (10 319 908)

Change in net unrealised profit/ (loss) on

- securities 29 280 855 78103 000 48 924 348
- forward foreign exchange contracts -

- financial futures contracts -

- swaps -

29 280 855 78103 000 48 924 348

Result of operations 15 557 326 24908 280 38 604 440
Movements in capital

Subscriptions 229 597 052 514 677 744 194 384 429

Redemptions (75341 796) (432 353 645) (276 399 913)

154 255 256 82 324 099 (82 015 484)

Exchange differences on the net assets at June 30, 2023 - - -

Net assets at the end of the period 465 438 800 1194 741 544 1 044 411 616

The accompanying notes form an integral part of these financial statements. 39



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS
MULTI UNITS LUXEMBOURG - LUXEMBOURG -
LUXEMBOURG - Lyxor MSCI EM ESG Lyxor Core MSCI

Lyxor FTSE 100 Leaders Extra World (DR)
UCITS ETF UCITS ETF UCITS ETF
Notes GBP UsD USD
Net assets at the beginning of the year 554 971 861 80170478 2 362 826 828
INCOME
Dividends, net 2.10 4023 695 173 26 965 165
Interest on Bonds, net 2.10 - - -
Bank interest 369 719 4120 567 990
Other income 2.12 18 933 1089 225081
4412 347 5382 27 758 236
EXPENSES
Management fees 3 418 530 43093 1609 802
Interest and bank charges 372308 1272 42903
Transaction costs 29 883 3765 175100
Other expenses - - 19733
820 721 48 130 1847 538
Net investment income/ (loss) 3 591 626 (42 748) 25910 698
Net realised gains/ (losses) on
- securities sold 2.6 27 086 805 5976 552 (7 469 161)
- currencies 27 124 944 40733 11233
- forward foreign exchange contracts 2.8 - -
- financial futures contracts 2.3 - - 1834723
- swaps 25 (65 989 322) (4 554 956)
(38 777 573) 1462 329 (5 623 205)
Net realised result for the period (35 185 947) 1419 581 20 287 493
Change in net unrealised profit/ (loss) on
- securities 46 314 148 (306 219) 358 709 250
- forward foreign exchange contracts - - -
- financial futures contracts - - 51751
- swaps 4674 827 (528 336)
50 988 975 (834 555) 358 761 001
Result of operations 15803 028 585 026 379 048 494
Movements in capital
Subscriptions 36 702 296 1089 075 311603 191
Redemptions (88 730 253) (81844 579) -
(52 027 957) (80 755 504) 311 603 191
Exchange differences on the net assets at June 30, 2023 - - -
Net assets at the end of the period 518 746 932 - 3053478 513

The accompanying notes form an integral part of these financial statements. 40



MULTI UNITS LUXEMBOURG

JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS

MULTI UNITS
LUXEMBOURG -

MULTI UNITS LUXEMBOURG - Lyxor Core UK Equity
LUXEMBOURG - Lyxor MSCI EM Asia All Cap (DR)
Amundi MSCI Japan UCITS ETF UCITS ETF
Notes JPY usD GBP
Net assets at the beginning of the year 258 122 404 021 150 403 182 353 332 550
INCOME
Dividends, net 2.10 - 263 043 8309 657
Interest on Bonds, net 2.10 - - -
Bank interest 3196 714 574 5241 32539
Other income 212 69 112 014 - 648 033
3265 826 588 268 284 8990 229
EXPENSES
Management fees 3 181668 219 102 456 81970
Interest and bank charges 4607 458 181 9953
Transaction costs 36 151 643 36 681443
Other expenses 1774 607 12 057
224 201 927 102 673 785 423
Net investment income/ (loss) 3041 624 661 165 611 8 204 806
Net realised gains/ (losses) on
- securities sold 2.6 3131789 362 22779982 8561195
- currencies 2.7 335009 931 (73 259) (836)
- forward foreign exchange contracts 2.8 63 700 577 - -
- financial futures contracts 2.3 - - 148 020
- swaps 25 - (27 651 991)
3530 499 870 (4 945 268) 8708 379
Net realised result for the period 6572 124 531 (4 779 657) 16 913 185
Change in net unrealised profit/ (loss) on
- securities 58 830 018 791 11536 715 (6 478 566)
- forward foreign exchange contracts 1483 021734 -
- financial futures contracts 75022 500 - (28 795)
- swaps - (1925 902) -
60 388 063 025 9610 813 (6 507 361)
Result of operations 66 960 187 556 4 831 156 10 405 824
Movements in capital
Subscriptions 101 306 839 801 22875718 120 728 500
Redemptions (40 273 201 509) (9692 306) (143 407 290)
61033 638 292 13183 412 (22 678 790)
Exchange differences on the net assets at June 30, 2023 - - -
Net assets at the end of the period 386 116 229 869 168 417 750 341 059 584
The accompanying notes form an integral part of these financial statements. 41



MULTI UNITS LUXEMBOURG

JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS
MULTI UNITS LUXEMBOURG - LUXEMBOURG -
LUXEMBOURG - Lyxor MSCIUSA  Lyxor MSCI World
Lyxor Core US Equity ESG Leaders Extra ESG Leaders Extra
(DR) UCITS ETF (DR) UCITS ETF (DR) UCITS ETF
Notes UsD UsD USD
Net assets at the beginning of the year 17 788 999 315 676 358 586 856 151
INCOME
Dividends, net 2.10 115983 1479001
Interest on Bonds, net 2.10 - - -
Bank interest 17 46 287 6314 689
Other income 212 60 23711 242 892
116 160 1548 999 6 557 581
EXPENSES
Management fees 3 3948 208 560 188 741
Interest and bank charges 483 - 480 345
Transaction costs 33 21556 287 270
Other expenses - 243 5865
4464 230 359 962 221
Net investment income/ (loss) 111 696 1318 640 5 595 360
Net realised gains/ (losses) on
- securities sold 2.6 (69 983) (2651 909) (6 016 275)
- currencies 2.7 - - (964 874)
- forward foreign exchange contracts 2.8 - - 1856 416
- financial futures contracts 2.3 4175 183 938
- swaps 2.5 -
(65 808) (2 467 971) (5124 733)
Net realised result for the period 45 888 (1149 331) 470 627
Change in net unrealised profit/ (loss) on
- securities 3103 280 47 150 323 103 997 653
- forward foreign exchange contracts - - 66 809
- financial futures contracts 6161 85643 132103
- swaps - - -
3109 441 47 235 966 104 196 565
Result of operations 3155 329 46 086 635 104 667 192
Movements in capital
Subscriptions 1191012 39 065 555 179 835 279
Redemptions - (138 327 554) (39 521 137)
1191012 (99 261 999) 140 314 142
Exchange differences on the net assets at June 30, 2023 - -
Net assets at the end of the period 22135 340 262 500 994 831 837 485
The accompanying notes form an integral part of these financial statements. 42



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - MULTI UNITS
Lyxor Euro Floating Lyxor MSCI All LUXEMBOURG -
Rate Note Country World  Lyxor Nasdag-100
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
Net assets at the beginning of the year 951 668 134 798 376 950 1644012 743
INCOME
Dividends, net 2.10 332 861 - 3691 344
Interest on Bonds, net 2.10 6612912 - -
Bank interest 53 896 701 20 949
Other income 212 - 53 747 42 936
6999 669 60 758 3755229
EXPENSES
Management fees 3 551774 1915577 2230 596
Interest and bank charges 18 832 201 3916
Transaction costs - 68 911 189 394
Other expenses - 40
570 606 1984729 2423906
Net investment income/ (loss) 6429 063 (1923 971) 1331323
Net realised gains/ (losses) on
- securities sold 2.6 (17 070 360) 2310957 86 056 335
- currencies 2.7 (79 042) 51394 (465 308)
- forward foreign exchange contracts 2.8 - - -
- financial futures contracts 2.3 - - -
- swaps 25 3747030 (21 132 316) 311873 845
(13 402 372) (18 769 965) 397 464 872
Net realised result for the period (6 973 309) (20 693 936) 398 796 195

Change in net unrealised profit/ (loss) on

- securities 22 348 854 115 387 004 227 208 824
- forward foreign exchange contracts -

- financial futures contracts - - -
- swaps (1738 626) (2818 845) 4684 635

20 610 228 112 568 159 231 893 459
Result of operations 13 636 919 91 874 223 630 689 654
Movements in capital
Subscriptions 137 654 044 56 115 639 292 510470
Redemptions (1102 959 097) (31407 623) (121 369 622)

(965 305 053) 24708 016 171 140 848
Exchange differences on the net assets at June 30, 2023 - - -

Net assets at the end of the period - 914 959 189 2 445 843 245

The accompanying notes form an integral part of these financial statements. 43



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS
MULTI UNITS LUXEMBOURG - LUXEMBOURG -
LUXEMBOURG - Amundi EUR Lyxor ESG Euro
Lyxor Euro Stoxx Corporate Bond Corporate Bond Ex
Banks (DR) Climate Net Zero Financials (DR)
UCITS ETF Ambition PAB UCITS ETF
Notes EUR EUR EUR
Net assets at the beginning of the year 1405969 102 883 828 596 47 833 075
INCOME
Dividends, net 2.10 70260 745 14 306 2678
Interest on Bonds, net 2.10 - 9793 859 424 867
Bank interest 365 764 115573 7439
Other income 2.12 755095 - -
71 381 604 9923 738 434 984
EXPENSES
Management fees 3 2482412 752 214 34 965
Interest and bank charges 341329 28 641 1771
Transaction costs 793 527 85 751 1939
Other expenses 43700 6783 2125
3660 968 873 389 40 800
Net investment income/ (loss) 67 720 636 9 050 349 394 184
Net realised gains/ (losses) on
- securities sold 2.6 39 899 650 (51 015 275) (2286 761)
- currencies 2.7 - (23 159) -
- forward foreign exchange contracts 28 - (13 099)
- financial futures contracts 2.3 2432018 11905
- swaps 2.5 - -
42 331 668 (51 039 628) (2 286 761)
Net realised result for the period 110 052 304 (41 989 279) (1 892 577)
Change in net unrealised profit/ (loss) on
- securities 92987 039 56 054 997 2940 711
- forward foreign exchange contracts - 12 255
- financial futures contracts 376 308
- swaps -
93 363 347 56 067 252 2940711
Result of operations 203 415 651 14 077 973 1048 134
Movements in capital
Subscriptions 319011 953 480 228 465 38 519 406
Redemptions (420 496 644) (222 525 764) (35589 375)
(101 484 691) 257702 701 2930031
Exchange differences on the net assets at June 30, 2023 - - -
Net assets at the end of the period 1507 900 062 1155 609 270 51 811 240

The accompanying notes form an integral part of these financial statements. 44



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)

(expressed in the Sub-Fund’s currency) MULTI UNITS MULTI UNITS

MULTI UNITS LUXEMBOURG - LUXEMBOURG -
LUXEMBOURG - Lyxor Commodities Lyxor EuroMTS

Amundi Bloomberg Refinitiv/Core Highest Rated
Equal-weight Commodity CRB Macro-Weighted
Commodity Ex-Energy TR Govt Bond 1-3Y (DR)
ex-Agriculture UCITS ETF UCITS ETF
Notes EUR EUR EUR
Net assets at the beginning of the year 1095 880 878 125 697 697 256 220 719
INCOME
Dividends, net 2.10 8182 363 - 44
Interest on Bonds, net 2.10 - - 1201164
Bank interest 651 543 21145 2162
Other income 212 269 953 - -
9103 859 21145 1203 370
EXPENSES
Management fees 3 2370620 23 464 213763
Interest and bank charges 47 592 2615 88
Transaction costs 61770 - 11835
Other expenses 1500 300 -
2481482 26 379 225 686
Net investment income/ (loss) 6 622 377 (5 234) 977 684
Net realised gains/ (losses) on
- securities sold 2.6 77 936 118 (8 504 505) (3927 430)
- currencies 2.7 (7511 588) 1108 -
- forward foreign exchange contracts 2.8 - -
- financial futures contracts 2.3 - -
- swaps 25 (438 668 342) (3318617)
(368 243 812) (11 822 014) (3927 430)
Net realised result for the period (361 621 435) (11 827 248) (2 949 746)

Change in net unrealised profit/ (loss) on

- securities 89315814 11618 611 3688 859
- forward foreign exchange contracts -

- financial futures contracts - -

- swaps (13 247 961) 120 413

76 067 853 11739 024 3 688 859
Result of operations (285 553 582) (88 224) 739 113
Movements in capital
Subscriptions 1218 306 628 - 21510429
Redemptions (682 021 357) (125 609 473) (16 397 672)

536 285 271 (125 609 473) 5112757
Exchange differences on the net assets at June 30, 2023 - - -

Net assets at the end of the period 1346 612 567 - 262 072 589

The accompanying notes form an integral part of these financial statements. 45



MULTI UNITS LUXEMBOURG

JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS
LUXEMBOURG -
Lyxor EuroMTS MULTI UNITS
Highest Rated Macro- MULTI UNITS LUXEMBOURG -
Weighted LUXEMBOURG -  Lyxor MSCI China
Govt Bond 3-5Y (DR)  Lyxor MSCI China  ESG Leaders Extra
UCITS ETF UCITS ETF (DR) UCITS ETF
Notes EUR usD EUR
Net assets at the beginning of the year 142 063 794 364 434 053 376 648 539
INCOME
Dividends, net 2.10 - 895 2562432
Interest on Bonds, net 2.10 776 238 - -
Bank interest 3330 21642 15658
Other income 212 - 152 968 411 630
779 568 175 505 2989720
EXPENSES
Management fees 3 121390 639 501 1266 768
Interest and bank charges - 10 825 66 982
Transaction costs 6613 30992 420 674
Other expenses - 314
128 003 681318 1754738
Net investment income/ (loss) 651 565 (505 813) 1234 982
Net realised gains/ (losses) on
- securities sold 2.6 (7 626 402) 85 543 262 (41516 534)
- currencies 27 - (11 841) 21620
- forward foreign exchange contracts 2.8 - - -
- financial futures contracts 2.3 - - (49 917)
- swaps 25 - (159 242 266) -
(7 626 402) (73 710 845) (41 544 831)
Net realised result for the period (6 974 837) (74 216 658) (40 309 849)
Change in net unrealised profit/ (loss) on
- securities 6677 152 42 874713 12 343 517
- forward foreign exchange contracts - -
- financial futures contracts - - (2513)
- swaps - (3490 628) -
6677 152 39 384 085 12 341 004
Result of operations (297 685) (34 832 573) (27 968 845)
Movements in capital
Subscriptions 134 387 095 102 000 202 134 908 132
Redemptions (183 700 183) (50 967 183) (128 229 572)
(49 313 088) 51033019 6678 560
Exchange differences on the net assets at June 30, 2023 - - -
Net assets at the end of the period 92 453 021 380 634 499 355 358 254
The accompanying notes form an integral part of these financial statements. 46



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS
MULTI UNITS LUXEMBOURG - LUXEMBOURG -
LUXEMBOURG - Lyxor MSCI AC Asia Amundi MSCI
Lyxor Hong Kong Pacific Ex Japan Semiconductors
(HSI) UCITS ETF UCITS ETF ESG Screened
Notes EUR EUR usD
Net assets at the beginning of the year 141 401 117 438 573 683 30 417 298
INCOME
Dividends, net 2.10 866 787 4788 224 64 866
Interest on Bonds, net 2.10 - - -
Bank interest 6 565 4 495 783
Other income 2.12 - - 2106
873 352 4792719 67 755
EXPENSES
Management fees 3 474 215 1317771 86 433
Interest and bank charges 6 202 42 232 146
Transaction costs - 370 10 211
Other expenses -
480 417 1360 373 96 790
Net investment income/ (loss) 392 935 3432 346 (29 035)
Net realised gains/ (losses) on
- securities sold 2.6 10 511 930 19168 900 2777333
- currencies 27 132 852 209 150 (42 407)
- forward foreign exchange contracts 2.8 - - -
- financial futures contracts 2.3 - - (20 953)
- swaps 25 (27 705 662) (55 959 855) 10 739 058
(17 060 880) (36 581 805) 13 453 031
Net realised result for the period (16 667 945) (33 149 459) 13 423 996
Change in net unrealised profit/ (loss) on
- securities 8279 384 40 195 605 2187 140
- forward foreign exchange contracts - -
- financial futures contracts - - 3691
- swaps (2861778) (6 981 649) 137 875
5417 606 33 213 956 2 328 706
Result of operations (11 250 339) 64 497 15752 702
Movements in capital
Subscriptions 74 396 862 90 926 952 58 289 370
Redemptions (46 290 261) (143 115 336) (21398 013)
28 106 601 (52 188 384) 36 891 357
Exchange differences on the net assets at June 30, 2023 - - -
Net assets at the end of the period 158 257 379 386 449 796 83 061 357

The accompanying notes form an integral part of these financial statements. 47



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS
MULTI UNITS LUXEMBOURG - LUXEMBOURG -
LUXEMBOURG - Lyxor MSCI Eastern Lyxor MSCI EM

Lyxor MSCI Brazil  Europe Ex Russia Latin America
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
Net assets at the beginning of the year 326 991 949 130 507 173 28 246 631
INCOME
Dividends, net 2.10 2750152 2018 580 131759
Interest on Bonds, net 2.10 - - -
Bank interest 2674 43712 366
Other income 2.12 - - -
21752 826 2062 292 132125
EXPENSES
Management fees 3 1123742 353 237 91006
Interest and bank charges 766 39 444 131
Transaction costs 49 1212 5
Other expenses -
1124 557 393 893 91142
Net investment income/ (loss) 1628 269 1668 399 40 983
Net realised gains/ (losses) on
- securities sold 26 23617123 10 753 082 (78 776)
- currencies 2.7 (15702) (93 038) 45898
- forward foreign exchange contracts 2.8 - - -
- financial futures contracts 2.3 - - -
- swaps 25 (2546 711) 10 027 875 (719 715)
21054710 20 687 919 (752 593)
Net realised result for the period 22 682 979 22 356 318 (711 610)

Change in net unrealised profit/ (loss) on

- securities 30017 754 7116 630 4305976
- forward foreign exchange contracts -

- financial futures contracts - - -

- swaps (2813 574) (1693 418) (141791)
27 204 180 5423 212 4164 185

Result of operations 49 887 159 27 779 530 3452 575

Movements in capital

Subscriptions 48 445 897 66 451 785 12 943 037

Redemptions (25 602 081) (68 280 111) (6 036 608)

22 843 816 (1 828 326) 6906 429
Exchange differences on the net assets at June 30, 2023 - - -

Net assets at the end of the period 399 722 924 156 458 377 38 605 635

The accompanying notes form an integral part of these financial statements. 48



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS
LUXEMBOURG -
MULTI UNITS MULTI UNITS  Lyxor Core Global
LUXEMBOURG - LUXEMBOURG - Inflation-Linked
Lyxor MSCI Korea  Lyxor MSCI Turkey 1-10Y Bond (DR)
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR USD
Net assets at the beginning of the year 82717 729 77 676 661 147 295 000
INCOME
Dividends, net 2.10 299 290 1039 936 2896
Interest on Bonds, net 2.10 - - 659 295
Bank interest 1550 2056 97 420
Other income 2.12 - - 31712
300 840 1041 992 791 323
EXPENSES
Management fees 3 261649 127 968 144 005
Interest and bank charges 930 131 88 802
Transaction costs 477 7 12 325
Other expenses - - 899
263 056 128 106 246 031
Net investment income/ (loss) 37784 913 886 545 292
Net realised gains/ (losses) on
- securities sold 2.6 6 196 255 (457 408) (3499 461)
- currencies 2.7 83 184 (65 539) (664 969)
- forward foreign exchange contracts 2.8 - - 2977 884
- financial futures contracts 2.3 - -
- swaps 25 (4762 924) (20 966 539)
1516 515 (21 489 486) (1186 546)
Net realised result for the period 1554 299 (20 575 600) (641 254)
Change in net unrealised profit/ (loss) on
- securities 7927 871 8577 874 6 866 208
- forward foreign exchange contracts - - 277 539
- financial futures contracts - -
- swaps 1573 647 (1361 544)
9501 518 7216 330 7143747
Result of operations 11 055 817 (13 359 270) 6 502 493
Movements in capital
Subscriptions 45721936 22 217 542 115432 207
Redemptions (28 054 684) (26 804 323) (132 649 446)
17 667 252 (4 586 781) (17 217 239)
Exchange differences on the net assets at June 30, 2023 - - -
Net assets at the end of the period 111 440 798 59 730 610 136 580 254

The accompanying notes form an integral part of these financial statements. 49



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS

MULTI UNITS LUXEMBOURG - LUXEMBOURG -
LUXEMBOURG - Lyxor MSCI Europe Lyxor Global Green
Lyxor MSCI Russia  ESG Leaders (DR) Bond 1-10Y (DR)

UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
Net assets at the beginning of the year - 1589 761 988 154 756 845
INCOME
Dividends, net 2.10 - 35225090 304
Interest on Bonds, net 2.10 - - 1450 026
Bank interest - 116 594 212127
Other income 212 - 735556 33085
- 36 077 240 1695 542
EXPENSES
Management fees 3 - 1655 624 120 494
Interest and bank charges - 96 338 141 301
Transaction costs - 1162 594 88 757
Other expenses - 21438 1040
- 2935994 351 592
Net investment income/ (loss) - 33141 246 1343 950
Net realised gains/ (losses) on
- securities sold 2.6 - 55583 904 (2177 656)
- currencies 27 374 (451 633) (605 147)
- forward foreign exchange contracts 2.8 - 713 545 1272790
- financial futures contracts 2.3 - 310 340 -
- swaps 2.5 -
374 56 156 156 (1510 013)
Net realised result for the period 374 89 297 402 (166 063)
Change in net unrealised profit/ (loss) on
- securities (22 845) 95002 184 3129935
- forward foreign exchange contracts - (810 947) (716 214)
- financial futures contracts - 420 388 -
- swaps 13 488 544 -
13 465 699 94 611 625 2413721
Result of operations 13 466 073 183 909 027 2 247 658
Movements in capital
Subscriptions - 86 865 198 90 230 592
Redemptions (13 466 073) (732 341 137) (78 787 948)
(13 466 073) (645 475 939) 11 442 644
Exchange differences on the net assets at June 30, 2023 - - -
Net assets at the end of the period - 1128 195 076 168 447 147

The accompanying notes form an integral part of these financial statements. 50



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - LUXEMBOURG -
Lyxor MSCI Emerging  Lyxor Core Global Lyxor US Curve
Markets Ex China  Government Bond Steepening 2-10
UCITS ETF (DR) UCITS ETF UCITS ETF
Notes UsD UsD USD
Net assets at the beginning of the year 390 100 750 15907 969 41492 789
INCOME
Dividends, net 2.10 - 447 -
Interest on Bonds, net 2.10 - 377695 7365975
Bank interest 40 676 15163 16 359
Other income 212 152 17 579 -
40 828 410 884 7382334
EXPENSES
Management fees 3 271603 26 817 1209 281
Interest and bank charges 1160 11053 935
Transaction costs 261 9207
Other expenses - 1766
273 024 48 843 1210 216
Net investment income/ (loss) (232 196) 362 041 6172118
Net realised gains/ (losses) on
- securities sold 2.6 37078 798 (886 785) (5 843 665)
- currencies 27 (579 209) (183 862) (3 891 965)
- forward foreign exchange contracts 2.8 - 386 191 -
- financial futures contracts 2.3 - -
- swaps 25 (24 411 146) (49 919 555)
12 088 443 (684 456) (59 655 185)
Net realised result for the period 11 856 247 (322 415) (53 483 067)
Change in net unrealised profit/ (loss) on
- securities 25870 225 395 593 7756 334
- forward foreign exchange contracts - 692 753
- financial futures contracts - -
- swaps (3764 922) (11047 394)
22 105 303 1088 346 (3291 060)
Result of operations 33 961 550 765 931 (56 774 127)
Movements in capital
Subscriptions 31145 822 68 248 075 1920012109
Redemptions (95 376 498) (24 543 642) (34 287 513)
(64 230 676) 43704 433 1 885 724 596
Exchange differences on the net assets at June 30, 2023 - - -
Net assets at the end of the period 359 831 624 60 378 333 1870 443 258

The accompanying notes form an integral part of these financial statements.
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MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - LUXEMBOURG -
Lyxor MSCI USAESG Lyxor MSCI EM ESG  Lyxor MSCI Europe

Climate Climate ESG Climate
Transition CTB (DR) Transition CTB Transition CTB (DR)
UCITS ETF UCITS ETF UCITS ETF
Notes UsD UsD EUR
Net assets at the beginning of the year 24 553 218 65 618 634 4119 302
INCOME
Dividends, net 2.10 121 456 142 86 876
Interest on Bonds, net 2.10 - - -
Bank interest 9008 6358 235
Other income 212 7871 23 580
138 335 30080 87111
EXPENSES
Management fees 3 20 850 78 060 3351
Interest and bank charges 783 4747 25
Transaction costs 4335 5242 829
Other expenses 81 - 76
26 049 88 049 4281
Net investment income/ (loss) 112 286 (57 969) 82 830
Net realised gains/ (losses) on
- securities sold 26 (1114 072) 12 278 369 381
- currencies 2.7 12 47 688 (256)
- forward foreign exchange contracts 2.8 - - -
- financial futures contracts 2.3 10 699 - 1666
- swaps 25 - (8889 775)
(1103 361) 3436 282 1791
Net realised result for the period (991 075) 3378 313 84 621
Change in net unrealised profit/ (loss) on
- securities 6 977 591 2895672 352 553
- forward foreign exchange contracts - -
- financial futures contracts 6 541 - 1078
- swaps - (386 635)
6984 132 2509 037 353 631
Result of operations 5993 057 5 887 350 438 252
Movements in capital
Subscriptions 23478 398 3376 388
Redemptions (20 098 940) (74 882 372)
3379 458 (71 505 984)
Exchange differences on the net assets at June 30, 2023 - -
Net assets at the end of the period 33925733 - 4 557 554

The accompanying notes form an integral part of these financial statements. 52



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS
MULTI UNITS LUXEMBOURG - LUXEMBOURG -
LUXEMBOURG - Lyxor Net Zero 2050 Lyxor Net Zero 2050

Lyxor MSCI World S&P Eurozone S&P 500
Climate Change (DR) Climate PAB (DR) Climate PAB (DR)
UCITS ETF UCITS ETF UCITS ETF
Notes UsD EUR USD
Net assets at the beginning of the year 190 483 996 1327 418 057 1130 027 914
INCOME
Dividends, net 2.10 1671973 33 854 580 6741516
Interest on Bonds, net 2.10 - - -
Bank interest 19308 84773 445195
Other income 2.12 5913 104 594 166 830
1697 194 34 043 947 7 353 541
EXPENSES
Management fees 3 199 993 1466 679 595100
Interest and bank charges 2705 2225 516 152
Transaction costs 5051 451288 405709
Other expenses 1994 3013 371
209 743 1923 205 1517 332
Net investment income/ (loss) 1487 451 32120 742 5836 209
Net realised gains/ (losses) on
- securities sold 2.6 351 968 (6 666 837) (14 858 149)
- currencies 27 (20 526) 14722 (3243 749)
- forward foreign exchange contracts 2.8 - - 6829 332
- financial futures contracts 2.3 40 275 759 978 144 105
- swaps 2.5 -
Mz (5892 137) (11 128 461)
Net realised result for the period 1859 168 26 228 605 (5 292 252)
Change in net unrealised profit/ (loss) on
- securities 37707 421 217 463 622 226 070 977
- forward foreign exchange contracts - - (1141 163)
- financial futures contracts 19792 412 080 211450
- swaps - - -
37727 213 217 875 702 225141 264
Result of operations 39 586 381 244 104 307 219 849 012
Movements in capital
Subscriptions - 40 467 667 282 384 102
Redemptions (16 475 066) (92 078 573) (152 771 523)
(16 475 066) (51 610 906) 129 612 579
Exchange differences on the net assets at June 30, 2023 - - -
Net assets at the end of the period 213 595 311 1519 911 458 1479 489 505

The accompanying notes form an integral part of these financial statements. 53



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - LUXEMBOURG -
Lyxor Net Zero 2050 Lyxor Net Zero 2050 Lyxor Euro
S&P Europe S&P World  Government Green
Climate PAB (DR)  Climate PAB (DR) Bond (DR)
UCITS ETF UCITS ETF UCITS ETF
Notes EUR UsD EUR
Net assets at the beginning of the year 69 252 460 185 797 877 124 152 084
INCOME
Dividends, net 2.10 1552 840 1816 544 94
Interest on Bonds, net 2.10 - - 1255079
Bank interest 8188 21358 2983
Other income 2.12 - 11376 -
1561 028 1849 278 1258 156
EXPENSES
Management fees 3 38723 201 667 160 219
Interest and bank charges 685 2228 180
Transaction costs 26 238 27 599 3134
Other expenses 370 2857
66 016 234 351 163 533
Net investment income/ (loss) 1495 012 1614 927 1094 623
Net realised gains/ (losses) on
- securities sold 26 (191 447) (5071 700) (5237 264)
- currencies 2.7 5017 1369 -
- forward foreign exchange contracts 2.8 - -
- financial futures contracts 2.3 23134 67 796
- swaps 2.5 -
(163 296) (5002 535) (5 237 264)
Net realised result for the period 1331716 (3 387 608) (4 142 641)
Change in net unrealised profit/ (loss) on
- securities 8429900 36 903 170 8171 251
- forward foreign exchange contracts - -
- financial futures contracts 14 352 27 407
- swaps -
8 444 252 36 930 577 8171 251
Result of operations 9 775 968 33 542 969 4028 610
Movements in capital
Subscriptions - 11103 145 82 809 227
Redemptions - (6963 412) (33 704 288)
- 4139733 49104 939
Exchange differences on the net assets at June 30, 2023 - - -
Net assets at the end of the period 79 028 428 223 480 579 177 285 633

The accompanying notes form an integral part of these financial statements. 54



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - LUXEMBOURG -
Lyxor Corporate Amundi MSCI Amundi
Green Bond (DR) Emerging Markets Il MSCI Europe
UCITS ETF UCITS ETF Climate Action
Notes EUR usD EUR
Net assets at the beginning of the year 24163 907
INCOME
Dividends, net 2.10 43 - 365072
Interest on Bonds, net 2.10 247 924 - -
Bank interest 3817 265212 41
Other income 212 665 422 583 1154 660
252 449 687 795 1519773
EXPENSES
Management fees 3 22 647 722769 14 619
Interest and bank charges 896 2016 1530
Transaction costs - 65 338 1078 025
Other expenses - - 556
23 543 790 123 1094730
Net investment income/ (loss) 228 906 (102 328) 425 043
Net realised gains/ (losses) on
- securities sold 2.6 (610 995) 93393 185 (4 156)
- currencies 27 (7 735) 1052 960 10215
- forward foreign exchange contracts 2.8 - - -
- financial futures contracts 2.3 - - (613)
- swaps 25 - (233 572 523)
(618 730) (139 126 378) 5446
Net realised result for the period (389 824) (139 228 706) 430 489
Change in net unrealised profit/ (loss) on
- securities 711497 186 903 630 3231935
- forward foreign exchange contracts - -
- financial futures contracts - - 25891
- swaps - (6217 795)
711 497 180 685 835 3 257 826
Result of operations 321673 41457 129 3688 315
Movements in capital
Subscriptions 6 090 002 1979593 049 583 161 531
Redemptions (5244 180) (20 019 504) -
845 822 1959 573 545 583 161 531
Exchange differences on the net assets at June 30, 2023 - - -
Net assets at the end of the period 25 331 402 2001030 674 586 849 846

The accompanying notes form an integral part of these financial statements. 55



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

Combined
Notes EUR
Net assets at the beginning of the year 42 403 658 014
INCOME
Dividends, net 2.10 319982 767
Interest on Bonds, net 2.10 117 958 696
Bank interest 32 287 232
Other income 2.12 7085619
477 314 314
EXPENSES
Management fees 3 43899 620
Interest and bank charges 4434000
Transaction costs 7710135
Other expenses 177 332
56 221 087
Net investment income/ (loss) 421093 227
Net realised gains/ (losses) on
- securities sold 2.6 658 927 606
- currencies 2.7 (39 965 799)
- forward foreign exchange contracts 2.8 60 485 951
- financial futures contracts 2.3 6 255 762
- swaps 25 (1118 899 355)
(433 195 835)
Net realised result for the period (12 102 608)
Change in net unrealised profit/ (loss) on
- securities 4139 156 256
- forward foreign exchange contracts 39649 635
- financial futures contracts 2369787
- swaps (49 645 907)
4131529 771
Result of operations 4119 427 163
Movements in capital
Subscriptions 17 775 682 433
Redemptions (13095579 302)
4680103 131
Exchange differences on the net assets at June 30, 2023* (353 395 052)
Net assets at the end of the period 50 849 793 256

* This amount is explained by the difference between the exchange rate applied as at December 31, 2022 and the one applied as at June 30, 2023 for the calcula-
tion of the Net Assets at the beginning of the year of the Sub-Funds expressed in currency other than EUR.

The accompanying notes form an integral part of these financial statements. 56
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Statistical information

MULTI UNITS LUXEMBOURG - Lyxor DAX (DR) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 4092 706 4 304 369 4 555 909
Net asset value per share EUR 149.1618 129.3034 148.4770
Class Dist
Number of shares 837273 858473 888 027
Net asset value per share EUR 64.3174 55.7546 66.3098
Total Net Assets EUR 664 326 851 604 433 795 735 332 681

MULTI UNITS LUXEMBOURG - Lyxor DAILY LevDAX UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 917 929 1094 029 994 131
Net asset value per share EUR 131.6967 101.3844 141.2746
Class Dist
Number of shares 945 552 1369 652 752 156
Net asset value per share EUR 12.7024 9.7792 14.5257
Total Net Assets EUR 132 899 062 124 311 814 151 371 132

MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 6 655 380 6178 347 7506 432
Net asset value per share EUR 285.4102 249.7365 286.5597
Class Daily Hedged to CHF - Dist
Number of shares 111 780 111 780 82614
Net asset value per share CHF 184.3391 161.5062 208.2275
Class Daily Hedged to EUR - Acc
Number of shares 572692 167 661 36 152
Net asset value per share EUR 126.4350 109.9189 138.3995
Class Daily Hedged to EUR - Dist
Number of shares 2608 959 3209 081 3837 694
Net asset value per share EUR 228.1706 198.3693 254.7738
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MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statistical information (continued)

MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF

Currency 30/06/23 31112122 31112121
Class Daily Hedged to GBP - Dist
Number of shares 112 012 174 642 281996
Net asset value per share GBP 151.5062 130.9237 166.3787
Class Dist (EUR)
Number of shares 56 470 379 65 782 221 93 827 531
Net asset value per share EUR 41.8074 36.5821 42.8262
Class Dist (USD)
Number of shares 50 697 083 53259704 59 087 685
Net asset value per share usD 45.6245 39.0531 48.7165
Class S - Acc
Number of shares 1598 555 1509 205 1164 290
Net asset value per share usb 118.2813 101.2427 123.7957
Total Net Assets EUR 7 262 388 532 6740542743 9882 555613
MULTI UNITS LUXEMBOURG - Lyxor Australia (S&P ASX 200) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Dist
Number of shares 1648 363 1584 041 1390 922
Net asset value per share EUR 45.6840 45.6166 48.8691
Total Net Assets EUR 75303 827 72 258 651 67 973 155
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Utilities TR UCITS ETF

Currency 28/06/23 31112122 31112121
Class Acc (EUR)
Number of shares 135949 136 667 93425
Net asset value per share EUR 272.4069 280.4412 276.8551
Class Acc (USD)
Number of shares 15618 16 840 17 440
Net asset value per share usD 298.2848 299.2997 314.8383
Total Net Assets EUR 41287 893 43049 683 30693 524
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Statistical information (continued)

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Materials TR UCITS ETF

Currency 28/06/23 31112122 31112121
Class Acc (EUR)
Number of shares 112700 93818 86 751
Net asset value per share EUR 473.7927 464.7982 489.0134
Class Acc (USD)
Number of shares 27 846 47 027 30938
Net asset value per share usD 518.8254 496.0773 556.1301
Total Net Assets EUR 66 590 246 65 465 452 57 552 155

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Communication Services TR UCITS ETF

Currency 28/06/23 31/12/22 31112121
Class Acc (EUR)
Number of shares 146 980 162 007 145 989
Net asset value per share EUR 143.8121 115.4998 172.4135
Class Acc (USD)
Number of shares 40 858 40 858 36 928
Net asset value per share usD 157.4775 123.2698 196.0784
Total Net Assets EUR 27 013 504 23430984 31537 686

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Information Technology TR UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc (EUR)
Number of shares 2087 627 2077 964 1820712
Net asset value per share EUR 572.5690 422.2390 574.6895
Class Acc (USD)
Number of shares 214 282 212 424 238 816
Net asset value per share usD 624.6718 450.6339 653.5358
Total Net Assets EUR 1318001 752 967 091 085 1183 589 025

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Health Care TR UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc (EUR)
Number of shares 1654 835 1795961 1316 462
Net asset value per share EUR 435.3649 4424432 440.3646
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JUNE 30, 2023

Statistical information (continued)

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Health Care TR UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc (USD)
Number of shares 209 228 292 928 186 982
Net asset value per share usD 474.9654 4721715 500.7557
Total Net Assets EUR 811 544 271 924 207 634 662 059 198
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Industrials TR UCITS ETF

Currency 28/06/23 31112122 31112121
Class Acc (EUR)
Number of shares 98 142 95142 106 630
Net asset value per share EUR 440.5572 402.0516 434.6352
Class Acc (USD)
Number of shares 20172 17 794 28 044
Net asset value per share usD 482.4101 429.0895 494.2671
Total Net Assets EUR 52 124 088 45 406 099 58 534 061
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Energy TR UCITS ETF

Currency 28/06/23 31/12/22 31/12/21
Class Acc (EUR)
Number of shares 261790 376 126 281199
Net asset value per share EUR 367.8029 402.6603 259.0641
Class Acc (USD)
Number of shares 99771 114 913 129 379
Net asset value per share usD 402.7364 429.7366 294.6064
Total Net Assets EUR 132 982 500 197 721 658 106 365 881
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Statistical information (continued)

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Financials TR UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc (EUR)
Number of shares 254 193 403 747 1200 983
Net asset value per share EUR 212.7713 210.6519 219.8390
Class Acc (USD)
Number of shares 2275624 256 997 4712157
Net asset value per share usD 232.1367 224.8205 250.0010
Total Net Assets EUR 538 279 203 139 187 550 1299 939 377

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Discretionary TR UCITS ETF

Currency 28/06/23 31/12/22 31112121
Class Acc (EUR)
Number of shares 149 458 158 625 167 282
Net asset value per share EUR 438.1560 356.4345 503.5893
Class Acc (USD)
Number of shares 15275 15275 19675
Net asset value per share usD 479.7761 380.4033 572.6795
Total Net Assets EUR 72178 697 61983 951 94 149 508
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Staples TR UCITS ETF

Currency 28/06/23 31/12/22 31112121
Class Acc (EUR)
Number of shares 175 445 169 395 115089
Net asset value per share EUR 397.0133 395.4636 396.2823
Class Acc (USD)
Number of shares 30125 26 235 18 965
Net asset value per share usD 434.7270 422.0565 450.6504
Total Net Assets EUR 81613 959 77 364 507 53123 201
MULTI UNITS LUXEMBOURG - Lyxor SG Global Quality Income NTR UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 25970 25946 25947
Net asset value per share GBP 198.5245 200.5133 186.2508
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Statistical information (continued)

MULTI UNITS LUXEMBOURG - Lyxor SG Global Quality Income NTR UCITS ETF

Currency 30/06/23 31112122 31112121
Class Dist
Number of shares 1181242 1064 549 537 285
Net asset value per share EUR 122.4835 119.6548 123.2081
Class Monthly Hedged to GBP - Acc
Number of shares 860 540 866 540 5011771
Net asset value per share GBP 153.6032 145.8382 1449837
Class S - Dist
Number of shares 3850 100 13
Net asset value per share EUR 28.7595 28.1707 154.2138
Total Net Assets EUR 304 832 370 275679 079 937 398 108

MULTI UNITS LUXEMBOURG - Lyxor MSCI Pacific ex Japan UCITS ETF

Currency 30/06/23 31112122 31112121
Class Dist
Number of shares 178 207 171 607 187 907
Net asset value per share usD 94.5172 94.3866 104.9908
Total Net Assets usD 16 843 638 16 197 406 19 728 521

MULTI UNITS LUXEMBOURG - Lyxor Fed Funds US Dollar Cash UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 1219678 560 156 231248
Net asset value per share usD 109.7881 107.2314 105.5364
Class Dist
Number of shares 183 770 112470 125980
Net asset value per share usD 105.4106 102.9511 101.6874
Class S - Dist
Number of shares 19544 720 100 100
Net asset value per share usD 8.7298 8.8819 150.1097
Total Net Assets uUsb 323898 117 71646 164 37 230 686
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Statistical information (continued)

MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 5-7Y (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 2030744 1993 230 1405 800
Net asset value per share EUR 146.5661 143.7419 168.0461
Class Dist
Number of shares 75016 51005 49 870
Net asset value per share EUR 143.3413 140.5793 167.1887
Total Net Assets EUR 308 391 152 293 681 104 244 577 041
MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 7-10Y (DR) UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 7223188 4929 536 2694 909
Net asset value per share EUR 156.3822 151.2689 187.7919
Class Dist
Number of shares 197 598 53990 53990
Net asset value per share EUR 149.5521 1446622 181.9847
Total Net Assets EUR 1159 129 455 753 496 287 515907 442
MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 15+Y (DR) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 350 576 288 863 237 400
Net asset value per share EUR 178.7127 170.4601 266.0202
Class Dist
Number of shares 23843 17777 15 350
Net asset value per share EUR 157.6570 150.3767 240.3539
Total Net Assets EUR 66 411 417 51912 884 66 842 632
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Statistical information (continued)

MULTI UNITS LUXEMBOURG - Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 3483170 2551302 4403 260
Net asset value per share EUR 122.2101 120.0340 148.7177
Total Net Assets EUR 425678 598 306 243 085 654 842 995
MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Daily (-2x) Inverse UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 6 117 327 5381777 5050 663
Net asset value per share usD 8.9098 11.7033 8.8853
Total Net Assets usb 54 504 337 62 984 923 44 877 003
MULTI UNITS LUXEMBOURG - Lyxor EUR 2-10Y Inflation Expectations UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 5404 976 10 744 044 22 654 012
Net asset value per share EUR 113.4320 111.7465 100.9561
Total Net Assets EUR 613 097 707 1200 609 529 2287 061 598

MULTI UNITS LUXEMBOURG - Lyxor US$ 10Y Inflation Expectations UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 608 382 717 033 4130798
Net asset value per share usD 120.8221 118.1826 114.9470
Class Monthly Hedged to EUR - Dist
Number of shares 4100 5000 1000
Net asset value per share EUR 103.1065 101.9769 102.0414
Class Monthly Hedged to GBP - Dist
Number of shares 11791 11791 1000
Net asset value per share GBP 105.1856 103.3229 102.0574
Total Net Assets usD 75543 998 86 750 462 475077 352
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MULTI UNITS LUXEMBOURG - Amundi US Treasury Bond 1-3Y

Currency 30/06/23 31112122 31112121
Class UCITS ETF Acc
Number of shares 7401144 4106 130- 65 200
Net asset value per share usD 9.8951 9.8022 10.1979
Class UCITS ETF Dist
Number of shares 1969728 3895 506 1417 009
Net asset value per share usD 96.0090 95.1082 100.3869
Class UCITS ETF EUR Hedged Dist
Number of shares 2523 637 1344 253 217 474
Net asset value per share EUR 83.1032 83.3631 89.9508
Class UCITS ETF GBP Hedged Dist
Number of shares 195000
Net asset value per share GBP 9.9865
Class UCITS ETF HKD Hedged Acc
Number of shares 16 200 116 200 19 200
Net asset value per share HKD 948.7147 947.2535 992.6025
Class UCITS ETF MXN Hedged Acc
Number of shares 107 613 25249 100 000
Net asset value per share MXN 262.0872 250.9415 245.6834
Total Net Assets usD 497 235795 544 768 932 168 804 936

MULTI UNITS LUXEMBOURG - Amundi US Treasury Bond 3-7Y

Currency 30/06/23 31112122 31112121
Class UCITS ETF Acc
Number of shares 123 922
Net asset value per share usD 208.9735
Class UCITS ETF Dist
Number of shares 755911 730726 312771
Net asset value per share usD 104.8299 103.7393 116.4258
Class UCITS ETF GBP Hedged Dist
Number of shares 2667 111 462 049
Net asset value per share GBP 10.2266 10.1750
Total Net Assets usD 139 815 277 81460 211 36414 643
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MULTI UNITS LUXEMBOURG - Amundi US Treasury Bond 10+Y

Currency 30/06/23 31112122 31112121
Class UCITS ETF Acc
Number of shares 7727 328 7502749 4 669 000
Net asset value per share usD 7.3938 7.1299 10.0836
Class UCITS ETF Dist
Number of shares 3785097 3079994 1661142
Net asset value per share usD 113.9857 109.9185 160.0510
Class UCITS ETF EUR Hedged Dist
Number of shares 2218334 2421481 1057 775
Net asset value per share EUR 73.6064 72.1482 108.2018
Class UCITS ETF GBP Hedged Dist
Number of shares 1755674 1130 000
Net asset value per share GBP 10.7292 10.4278
Class UCITS ETF HKD Hedged Acc
Number of shares 85938 38989 18 200
Net asset value per share HKD 715.5827 695.3487 991.0924
Total Net Assets usD 698 520 345 596 144 996 445 417 944
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MULTI UNITS LUXEMBOURG - Amundi US Treasury Bond 7-10Y

Currency 30/06/23 31112122 31112121
Class UCITS ETF Acc
Number of shares 1236 272
Net asset value per share usbD 252.3191
Class UCITS ETF Dist
Number of shares 1610028 1423613 1179758
Net asset value per share usD 85.8850 84.5347 100.9642
Class UCITS ETF EUR Hedged Acc
Number of shares 12 551 531
Net asset value per share EUR 41.6447
Class UCITS ETF GBP Hedged Dist
Number of shares 6 193 262 3227000
Net asset value per share GBP 10.3174 10.2212
Class UCITS ETF HKD Hedged Acc
Number of shares 12 200 12 200 19200
Net asset value per share HKD 841.9414 835.3309 989.3075
Total Net Assets usD 1103031 160 161 326 134 121 549 765
MULTI UNITS LUXEMBOURG - Lyxor Core US TIPS (DR) UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 3092 699 2533614 3540 931
Net asset value per share usD 21.0577 20.6607 23.6651
Class Dist
Number of shares 4 841 453 7 394 754 8989 208
Net asset value per share usD 108.2156 106.1871 122.4360
Class Monthly Hedged to EUR - Dist
Number of shares 12713 982 5213 263 4 970 026
Net asset value per share EUR 18.5515 18.4516 21.8501
Class Monthly Hedged to GBP - Dist
Number of shares 6487 038 6618 401 16 981 656
Net asset value per share GBP 102.6829 101.3036 118.7337
Total Net Assets usD 1693223 340 1746 725 766 4038 876 781
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MULTI UNITS LUXEMBOURG - Lyxor Green Bond (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 8797 915 8635918 7807 272
Net asset value per share EUR 451257 444131 54.1745
Class Dist
Number of shares 149 261 490 881 235491
Net asset value per share EUR 7.9200 7.7974 9.6344
Class Monthly Hedged to CHF - Acc
Number of shares 5112 531 4 564 398 2920 000
Net asset value per share CHF 7.8958 7.8270 9.8133
Class Monthly Hedged to EUR - Acc
Number of shares 3702344 3489428 3575047
Net asset value per share EUR 43.5732 42.8038 53.3503
Class Monthly Hedged to GBP - Dist
Number of shares 861135 1624 966 908 026
Net asset value per share GBP 7.9738 7.7780 9.7259
Total Net Assets EUR 608 877 796 587 161 365 654 127 729
MULTI UNITS LUXEMBOURG - Lyxor Core MSCI EMU (DR) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 939 406 820 227 489 000
Net asset value per share EUR 12.0614 10.4310 11.8668
Class Dist
Number of shares 6 361 964 5305 654 5585 654
Net asset value per share EUR 57.4983 49.7259 58.5904
Total Net Assets EUR 377133038 272 384 281 333 069 086
MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 1-3Y (DR) UCITS ETF

Currency 30/06/23 31112122 3112121
Class Acc
Number of shares 10651728 10 494 951 11030 997
Net asset value per share EUR 117.9694 117.4731 123.6444
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MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 1-3Y (DR) UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Dist
Number of shares 164 634 164 504 156 613
Net asset value per share EUR 117.1670 116.6741 124.5499
Total Net Assets EUR 1275867712 1252 068 423 1383427 764

MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 3-5Y (DR) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 8233127 6312 282 3332787
Net asset value per share EUR 139.4807 138.2212 153.7396
Class Dist
Number of shares 39 150 39 150 34 150
Net asset value per share EUR 126.0297 124.8916 140.6968
Total Net Assets EUR 1153 296 903 877 380 861 517 186 256
MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 10-15Y (DR) UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 2421024 1604 011 559 361
Net asset value per share EUR 186.7501 177.7146 238.2495
Class Dist
Number of shares 96 600 80 600 23600
Net asset value per share EUR 137.8078 131.1403 180.3406
Total Net Assets EUR 465 438 800 295626 218 137 523 551
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MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond (DR) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 7340 647 6627 618 3877107
Net asset value per share EUR 160.0220 156.1949 191.7476
Class Dist
Number of shares 1304 411 3482800 1284 266
Net asset value per share EUR 15.3909 15.0191 18.7582
Total Net Assets EUR 1194 741 544 1087 509 165 767 516 575

MULTI UNITS LUXEMBOURG - Lyxor Core Euro Government Inflation-Linked Bond (DR) UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 6177 088 6675571 7111 265
Net asset value per share EUR 161.8656 156.1136 172.9717
Class Dist
Number of shares 317702 337702 198 702
Net asset value per share EUR 140.2358 135.2524 151.1950
Total Net Assets EUR 1044 411616 1087 822 660 1260 090 561

MULTI UNITS LUXEMBOURG - Lyxor FTSE 100 UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 35035 598 38973 882 30333 061
Net asset value per share GBP 12.3714 12.0029 11.4863
Class Dist
Number of shares 323 568 345 651 311111
Net asset value per share GBP 114.9181 111.4979 110.9109
Class Monthly Hedged to EUR - Acc
Number of shares 397 408 396 108 349 169
Net asset value per share EUR 134.9631 132.2868 128.6659
Class Monthly Hedged to USD - Acc
Number of shares 16 904 16 904 370 904
Net asset value per share usD 157.4767 152.1354 144.4514
Total Net Assets GBP 518 746 932 554 971 861 460 199 321
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MULTI UNITS LUXEMBOURG - Lyxor MSCI EM ESG Leaders Extra UCITS ETF

Currency 13/03/23 31112122 31112121
Class Acc
Number of shares 4682038 4623 766 5683 245
Net asset value per share usD 17.4529 17.3387 22.0577
Total Net Assets usD 81715263 80170478 125 359 545
MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 198 749 952 177 163 783 103 047 756
Net asset value per share usD 15.3634 13.3369 16.3163
Total Net Assets usb 3053478513 2 362 826 828 1681 368 253
MULTI UNITS LUXEMBOURG - Amundi MSCI Japan

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 159 749 563 127 666 626 96 196 274
Net asset value per share JPY 2237 1808 1896
Class Daily Hedged EUR - Dist
Number of shares 559 300 559 300 615 000
Net asset value per share EUR 22.3627 17.9665 19.6403
Class Daily Hedged to GBP - Acc
Number of shares 1968 695 11177 591 13 286 416
Net asset value per share GBP 14.9122 11.9074 12.5794
Class Dist
Number of shares 2311 901 636 809 1174 680
Net asset value per share JPY 9257 7483 8053
Total Net Assets JPY 386 116 229 869 258 122 404 021 219399 737 320
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MULTI UNITS LUXEMBOURG - Lyxor MSCI EM Asia UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 16 837 062 15627 314 20918 386
Net asset value per share usD 10.0027 9.6243 12.1839
Total Net Assets Usb 168 417 750 150 403 182 254 868 017

MULTI UNITS LUXEMBOURG - Lyxor Core UK Equity All Cap (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Dist
Number of shares 32269738 34 234 585 26 231 556
Net asset value per share GBP 10.5690 10.3209 10.6167
Total Net Assets GBP 341 059 584 353 332 550 278 493 742

MULTI UNITS LUXEMBOURG - Lyxor Core US Equity (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Dist
Number of shares 1391512 1306 512 3662 600
Net asset value per share usD 15.9074 13.6156 17.3745
Total Net Assets usbD 22 135 340 17 788 999 63636 015

MULTI UNITS LUXEMBOURG - Lyxor MSCI USA ESG Leaders Extra (DR) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 7475423 10 589 822 9575220
Net asset value per share usD 35.1152 29.8094 38.2947
Total Net Assets usD 262 500 994 315676 358 366 680 453

MULTI UNITS LUXEMBOURG - Lyxor MSCI World ESG Leaders Extra (DR) UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 24169 010 19 652 558 20 605 327
Net asset value per share usD 31.6832 27.2677 34.4853
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MULTI UNITS LUXEMBOURG - Lyxor MSCI World ESG Leaders Extra (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Dist
Number of shares 52917 89 954 10 000
Net asset value per share usD 18.8087 16.1930 20.9301
Class Monthly Hedged to EUR - Acc
Number of shares 2893330 2590 424 2322290
Net asset value per share EUR 20.6196 17.9114 22.6635
Total Net Assets usD 831837 485 586 856 151 770 643 093

MULTI UNITS LUXEMBOURG - Lyxor Euro Floating Rate Note UCITS ETF

Currency 15/06/23 31/12/22 31/12/21
Class Acc
Number of shares 6456 150 9536 700 8 069 697
Net asset value per share EUR 101.4897 99.7900 100.2705
Total Net Assets EUR 655 232 917 951668 134 809 153 212

MULTI UNITS LUXEMBOURG - Lyxor MSCI All Country World UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc (EUR)
Number of shares 2458 336 2 377409 1874812
Net asset value per share EUR 368.8463 331.1582 381.3003
Class Acc (USD)
Number of shares 31415 47210 47217
Net asset value per share usD 285.1513 250.4432 307.2670
Total Net Assets EUR 914 959 189 798 376 950 727 624 411

MULTI UNITS LUXEMBOURG - Lyxor Nasdag-100 UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 31272400 27 364 216 23323014
Net asset value per share EUR 55.7591 40.9542 56.9905
Class Daily Hedged to EUR - Acc
Number of shares 1347 225 2406 903 410 000
Net asset value per share EUR 11.2358 8.2030 12.5252
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MULTI UNITS LUXEMBOURG - Lyxor Nasdag-100 UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Dist
Number of shares 4 685 759 4 676 582 5462 162
Net asset value per share usD 159.9527 114.9246 171.5596
Total Net Assets EUR 2445843 245 1644 012743 2158 356 474

MULTI UNITS LUXEMBOURG - Lyxor Euro Stoxx Banks (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 13058 349 14 234 266 13712613
Net asset value per share EUR 115.4740 98.7735 98.2436
Total Net Assets EUR 1507 900 062 1405969 102 1347177 248

MULTI UNITS LUXEMBOURG - Amundi EUR Corporate Bond Climate Net Zero Ambition PAB

Currency 30/06/23 31112122 31112121
Class Monthly Hedged to SEK - Acc
Number of shares - 68 250 43250
Net asset value per share SEK - 174.2695 202.3774
UCITS ETF Acc
Number of shares 8475204
Net asset value per share EUR 136.3517
Total Net Assets EUR 1155609 270 883 828 596 807 188 934

MULTI UNITS LUXEMBOURG - Lyxor ESG Euro Corporate Bond Ex Financials (DR) UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 422 352 397 381 398 000
Net asset value per share EUR 122.6731 120.3708 140.3121
Total Net Assets EUR 51811240 47833075 55 844 236

74



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statistical information (continued)

MULTI UNITS LUXEMBOURG - Amundi Bloomberg Equal-weight Commodity ex-Agriculture

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 62 808 574 43319135 61478 551
Net asset value per share EUR 20.7357 25.0009 19.3155
Class Daily Hedged to EUR - Acc
Number of shares 1842 097 445 889 1155989
Net asset value per share EUR 24.0120 28.8486 24.2583
Total Net Assets EUR 1346 612 567 1095 880 878 1215535 482

MULTI UNITS LUXEMBOURG - Lyxor Commodities Refinitiv/CoreCommodity CRB Ex-Energy TR UCITS ETF

Currency 19/01/23 31/12/22 31/12/21
Class Acc
Number of shares 4739 320 5022 220 6 861 852
Net asset value per share EUR 25.0241 25.0283 22,6713
Total Net Assets EUR 118 597 344 125 697 697 155 567 694

MULTI UNITS LUXEMBOURG - Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond 1-3Y (DR) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 2776 801 2722 165 2068 441
Net asset value per share EUR 94.3793 94.1238 99.4611
Total Net Assets EUR 262 072 589 256 220 719 205 729 600

MULTI UNITS LUXEMBOURG - Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond 3-5Y (DR) UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 924 882 1429673 1190 201
Net asset value per share EUR 99.9619 99.3680 111.0541
Total Net Assets EUR 92 453 021 142 063 794 132176 803
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MULTI UNITS LUXEMBOURG - Lyxor MSCI China UCITS ETF

Currency 30/06/23 31112122 31/12/21
Class Acc
Number of shares 24 458 759 22 131762 10 268 740
Net asset value per share usD 15.5622 16.4665 21.0698
Total Net Assets usD 380 634 499 364 434 053 216 360 735
MULTI UNITS LUXEMBOURG - Lyxor MSCI China ESG Leaders Extra (DR) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 4 279 351 4004 351 2416 697
Net asset value per share EUR 83.0402 89.4780 112.5029
Class USD
Number of shares - 2048 932 1713370
Net asset value per share usD - 9.5566 12.8034
Total Net Assets EUR 355 358 254 376 648 539 291175985
MULTI UNITS LUXEMBOURG - Lyxor Hong Kong (HSI) UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Dist
Number of shares 7 846 188 6 506 429 4 523 524
Net asset value per share EUR 20.1699 21.7325 24,5837
Total Net Assets EUR 158 257 379 141 401 117 111 205 355
MULTI UNITS LUXEMBOURG - Lyxor MSCI AC Asia Pacific Ex Japan UCITS ETF

Currency 30/06/23 31112122 31/12/21
Class Acc
Number of shares 6 623 904 7 264 582 6798 215
Net asset value per share EUR 58.3416 58.0886 66.4808
Class USD
Number of shares - 2855015 2823 057
Net asset value per share usD - 6.1994 7.5600
Total Net Assets EUR 386 449 796 438 573 683 470718 586
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MULTI UNITS LUXEMBOURG - Amundi MSCI Semiconductors ESG Screened

Currency 30/06/23 31112122 31112121
Class UCITS ETF Acc
Number of shares 2502 252 1318 262 2314 882
Net asset value per share EUR 28.2388 18.5865 27.6857
Class UCITS ETF Dist
Number of shares 116 400 111 200 83900
Net asset value per share EUR 47.0148 30.9445 46.8660
Total Net Assets usD 83 061 357 30417 298 77 353 898
MULTI UNITS LUXEMBOURG - Lyxor MSCI Brazil UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 20 067 486 18 720 786 12310 123
Net asset value per share EUR 19.9189 17.4667 14.4301
Total Net Assets EUR 399722 924 326 991 949 177 637 509
MULTI UNITS LUXEMBOURG - Lyxor MSCI Eastern Europe Ex Russia UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 7609 823 7854 151 7019 622
Net asset value per share EUR 19.7021 16.1976 20.7103
Class Dist
Number of shares 217702 133 368 166 155
Net asset value per share EUR 29.9880 24.6544 33.0680
Total Net Assets EUR 156 458 377 130 507 173 150 872 907
MULTI UNITS LUXEMBOURG - Lyxor MSCI EM Latin America UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 1244 395 1052 695 1161766
Net asset value per share EUR 31.0236 26.8326 23.2234
Total Net Assets EUR 38605635 28 246 631 26980177
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MULTI UNITS LUXEMBOURG - Lyxor MSCI Korea UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 1842910 1519930 1254 846
Net asset value per share EUR 60.4700 54.4220 72.5388
Total Net Assets EUR 111 440 798 82717729 91025 028
MULTI UNITS LUXEMBOURG - Lyxor MSCI Turkey UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 1871963 1930715 3051768
Net asset value per share EUR 31.9080 40.2320 19.6839
Total Net Assets EUR 59730610 77 676 661 60 070 843

MULTI UNITS LUXEMBOURG - Lyxor Core Global Inflation-Linked 1-10Y Bond (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Dist
Number of shares 1274 302 3536 924 1430106
Net asset value per share usD 10.5902 10.3400 11.4488
Class Monthly Hedged to EUR - Dist
Number of shares 9195 308 5657 010 4119707
Net asset value per share EUR 10.2057 10.1279 10.9223
Class Monthly Hedged to GBP - Dist
Number of shares 1641153 4218 157 3357 000
Net asset value per share GBP 9.9213 9.7707 10.4212
Total Net Assets usbD 136 580 254 147 295 000 114 928 047
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MULTI UNITS LUXEMBOURG - Lyxor MSCI Russia UCITS ETF

Currency 15/02/23 31112122 31112121
Class Acc
Number of shares 6502 463 6502 463 5238 093
Net asset value per share EUR 0.0000 0.0000 51.6706
Class Dist
Number of shares 1175453 1175453 854 681
Net asset value per share GBP 0.0000 0.0000 21.7846
Total Net Assets EUR - 292 831416
MULTI UNITS LUXEMBOURG - Lyxor MSCI Europe ESG Leaders (DR) UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 34791 326 56 623 320 47 987 742
Net asset value per share EUR 29.5449 26.3450 29.9208
Class Monthly Hedged to EUR- Acc
Number of shares 4590 936 5004 144 3605775
Net asset value per share EUR 21.8442 19.5869 22.0668
Total Net Assets EUR 1128 195076 1589 761 988 1515404 190

MULTI UNITS LUXEMBOURG - Lyxor Global Green Bond 1-10Y (DR) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 1183 063 921740 1659 400
Net asset value per share EUR 17.1876 16.9808 20.0518
Class Monthly Hedged to CHF - Acc
Number of shares 3808570 4808 638
Net asset value per share CHF 18.8131 18.7004
Class Monthly Hedged to CHF - Dist
Number of shares 337 155 126 949
Net asset value per share CHF 18.7420 18.6272
Class Monthly Hedged to EUR - Acc
Number of shares 1270 205 1597 626
Net asset value per share EUR 19.0785 18.7912
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MULTI UNITS LUXEMBOURG - Lyxor Global Green Bond 1-10Y (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Monthly Hedged to GBP - Dist
Number of shares 334 538 229 822
Net asset value per share GBP 19.2049 18.7711
Class Monthly Hedged to USD - Acc
Number of shares 2029719 601274
Net asset value per share usD 19.6242 19.0991
Total Net Assets EUR 168 447 147 154 756 845 33274104
MULTI UNITS LUXEMBOURG - Lyxor MSCI Emerging Markets Ex China UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 15649 617 18 598 819 5008 131
Net asset value per share usD 22.9929 20.9744 26.0421
Total Net Assets usbD 359 831 624 390 100 750 130 422 465
MULTI UNITS LUXEMBOURG - Lyxor Core Global Government Bond (DR) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Dist
Number of shares 29 899 28 000 33000
Net asset value per share usD 7.9265 7.7982 9.7099
Class Monthly Hedged to EUR - Dist
Number of shares 6 743 567 1827 210 1693 000
Net asset value per share EUR 8.1744 8.0455 9.6206
Total Net Assets usbD 60 378 333 15907 969 18 842 937
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MULTI UNITS LUXEMBOURG - Lyxor US Curve Steepening 2-10 UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 17 198 994 443 639 1188173
Net asset value per share usD 89.4511 93.5282 97.6161
Class Monthly Hedged to GBP - Dist
Number of shares 27 342 796
Net asset value per share GBP 9.5499
Total Net Assets usD 1870 443 258 41492789 115 984 846
MULTI UNITS LUXEMBOURG - Lyxor MSCI USA ESG Climate Transition CTB (DR) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 1006 390 891 837 702 643
Net asset value per share usD 33.7103 27.5310 37.0920
Total Net Assets usD 33925733 24 553 218 26 062 470
MULTI UNITS LUXEMBOURG - Lyxor MSCI EM ESG Climate Transition CTB UCITS ETF

Currency 15/06/23 31/12/22 31112121
Class Acc
Number of shares 2660172 2928 796 607 161
Net asset value per share usbD 246322 22.4046 28.5684
Total Net Assets usD 65 526 025 65618 634 17 345 659
MULTI UNITS LUXEMBOURG - Lyxor MSCI Europe ESG Climate Transition CTB (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 147 406 147 406 147 406
Net asset value per share EUR 30.9183 27.9452 32.6697
Total Net Assets EUR 4 557 554 4119 302 4815714
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MULTI UNITS LUXEMBOURG - Lyxor MSCI World Climate Change (DR) UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 30171 531 32740 349 32197 000
Net asset value per share usD 7.0793 5.8180 7.5526
Total Net Assets usb 213 595 311 190 483 996 243174 141

MULTI UNITS LUXEMBOURG - Lyxor Net Zero 2050 S&P Eurozone Climate PAB (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 56 634 709 58 755 717 51818 385
Net asset value per share EUR 26.8371 22.5921 27.2967
Total Net Assets EUR 1519 911 458 1327 418 057 1414 473 458

MULTI UNITS LUXEMBOURG - Lyxor Net Zero 2050 S&P 500 Climate PAB (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 20649 715 14 813 731 10 309 803
Net asset value per share usD 28.5510 23.9952 30.7500
Class Daily Hedged to EUR - Acc
Number of shares 9292 375 8579 656 5007 150
Net asset value per share EUR 22.3975 19.1397 25.4672
Class Dist
Number of shares 30909 400 33507 554 6 906 687
Net asset value per share usD 19.3520 16.2634 21.2320
Class S - Acc
Number of shares 543 430 543 430 543430
Net asset value per share usD 119.0461 100.0396 128.1835
Total Net Assets usb 1479 489 505 1130027 914 678 342 177

MULTI UNITS LUXEMBOURG - Lyxor Net Zero 2050 S&P Europe Climate PAB (DR) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 868 500 868 500 748 500
Net asset value per share EUR 26.2585 23.0192 26.6150
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MULTI UNITS LUXEMBOURG - Lyxor Net Zero 2050 S&P Europe Climate PAB (DR) UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class S - Acc
Number of shares 460 910 460 910 460 910
Net asset value per share EUR 121.9824 106.8760 123.4354
Total Net Assets EUR 79028 428 69 252 460 76 814 003

MULTI UNITS LUXEMBOURG - Lyxor Net Zero 2050 S&P World Climate PAB (DR) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 8864 673 8696 176 8 695 221
Net asset value per share usD 25.2102 21.3654 27.7073
Total Net Assets usD 223480579 185797 877 240 921 602

MULTI UNITS LUXEMBOURG - Lyxor Euro Government Green Bond (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 24 491 181 17 681 495 5168 000
Net asset value per share EUR 7.2387 7.0215 10.0846
Total Net Assets EUR 177 285 633 124 152 084 52 117 597

MULTI UNITS LUXEMBOURG - Lyxor Corporate Green Bond (DR) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 2903000 2803000 5203 000
Net asset value per share EUR 8.7259 8.6207 9.9174
Total Net Assets EUR 25331402 24 163 907 51600 623

MULTI UNITS LUXEMBOURG - Amundi MSCI Emerging Markets Il UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 11467 771
Net asset value per share usD 46.2983
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MULTI UNITS LUXEMBOURG - Amundi MSCI Emerging Markets Il UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Dist
Number of shares 32991 095
Net asset value per share usbD 445602
Total Net Assets Usb 2001030674
MULTI UNITS LUXEMBOURG - Amundi MSCI Europe Climate Action
Currency 30/06/23 31/12/22 31112121
Class Dist
Number of shares 5819440
Net asset value per share EUR 100.8430
Total Net Assets EUR 586 849 846
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MULTI UNITS LUXEMBOURG - Lyxor DAX (DR) UCITS ETF

Schedule of Investments

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares
92327 ADIDASAG -REG EUR 18 571977 16 413 894 247
327803 AIRBUS SE EUR 37137 349 43 394 561 6.53
223091  ALLIANZ SE - REG EUR 45308 333 47 563 001 7.16
499940 BASF SE - REG EUR 27 154 580 22232332 3.35
550302 BAYERAG EUR 33087 257 27 883 802 4.20
167 524 BAYERISCHE MOTOREN WERKE AG EUR 12 555 823 18 849 800 2.84
54 811 BEIERSDORF AG EUR 5106 505 6 645 834 1.00
80866 BRENNTAG SE EUR 6501 866 5773832 0.87
592070 COMMERZBANKAG EUR 6296 269 6009 511 0.90
60498 CONTINENTALAG EUR 6706 902 4180412 0.63
106 110 COVESTROAG EUR 5654 932 5048714 0.76
305280 DAIMLER TRUCK HOLDING AG EUR 8157 750 10 074 240 1.52
1142494 DEUTSCHE BANKAG - REG EUR 9678 098 10 988 507 1.65
102916 DEUTSCHE BOERSE AG EUR 14 144 343 17 403 096 2.62
1934258 DEUTSCHE TELEKOM AG - REG EUR 31502 182 38638738 5.82
525539 DHL GROUP - REG EUR 19533 226 23507 359 3.54
64 379 DRING HC F PORSCHE AG EUR 6172 659 7323111 1.10
1119115 E.ONSE EUR 10 778 904 13071263 1.97
232094 FRESENIUS SE & CO KGAA EUR 10471129 5888 225 0.89
33627 HANNOVER RUECK SE - REG EUR 4992 405 6 535 407 0.98
77161 HEIDELBERG MATERIALS AG EUR 4782708 5802 507 0.87
91205 HENKELAG & CO KGAA-PFD EUR 8039 593 6681678 1.01
729460 INFINEON TECHNOLOGIES AG - REG EUR 17 349 592 27 562 646 415
443158 MERCEDES-BENZ GROUP AG EUR 28 827 343 32647 450 491
72395 MERCK KGAA EUR 9039874 10 971 462 1.65
30104 MTUAERO ENGINES AG EUR 6234234 7146 690 1.08
76 442 MUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFTAG IN EUR 18 485 049 26 265 471 3.95
MUENCHEN - REG

85773 PORSCHE AUTOMOBIL HOLDING SE - PFD EUR 6773 666 4731239 0.71
127734  QIAGEN NV EUR 5792976 5254 977 0.79
24299 RHEINMETALLAG EUR 5781260 6094 189 0.92
378786 RWEAG EUR 11 208 860 15102 198 227
531845 SAPSE EUR 57 508 940 66 555 083 10.01
13781 SARTORIUS AG (ISIN DE0007165631) EUR 7256 323 4 369 955 0.66
414059 SIEMENSAG - REG EUR 45626 743 63 160 560 9.50
300965 SIEMENS ENERGY AG EUR 4381397 4869614 0.73
155810  SIEMENS HEALTHINEERS AG EUR 8837975 8080 307 1.22
70440 SYMRISEAG EUR 8042 393 6763 649 1.02
115505 VOLKSWAGEN AG - PFD EUR 17124 437 14 200 185 214
380708 VONOVIASE EUR 15707 737 6812770 1.03
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MULTI UNITS LUXEMBOURG - Lyxor DAX (DR) UCITS ETF

Schedule of Investments (continued)

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)
Shares (continued)
130845 ZALANDO SE EUR 10630 215 3449074 0.52
Total Shares 616 943 804 663 947 343 99.94
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 616 943 804 663 947 343 99.94
Total Investments 616 943 804 663 947 343 99.94
The accompanying notes form an integral part of these financial statements. 86
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MULTI UNITS LUXEMBOURG - Lyxor DAX (DR) UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Automobiles and Parts 12.32 Germany 92.62
Non-life Insurance 12.09 Netherlands 7.32
General Industrials 10.24 99.04
Software and Computer Services 10.02
Aerospace and Defense 8.53
Pharmaceuticals and Biotechnology 7.07
Chemicals 5.99
Telecommunications Service Providers 5.82
Industrial Transportation 5.05
Gas, Water and Multi-utilities 4.24
Technology Hardware and Equipment 415
Investment Banking and Brokerage Services 2.62
Banks 2.56
Personal Goods 247
Medical Equipment and Services 1.45
Real Estate Investment and Services 1.03
Household Goods and Home Construction 1.01
Personal Care, Drug and Grocery Stores 1.00
Health Care Providers 0.89
Construction and Materials 0.87
Retailers 0.52
99.94
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MULTI UNITS LUXEMBOURG
JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor DAILY LevDAX UCITS ETF

Schedule of Investments

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares
26 383  ALPHABET INC usb 3065 371 2925345 2.20
28702 AMAZON.COM INC usb 2879210 3429508 2.58
3729 APPLEINC usb 595 131 662 983 0.50
90789 AXASA EUR 2069 081 2453 573 1.85
141441 BNP PARIBAS SA EUR 6825235 8163974 6.14
33894 CARLSBERGAS-B DKK 4921502 4963 961 3.74
90219 CHR HANSEN HOLDING A/S DKK 6140 730 5738 384 4.32
27 354  COGNIZANT TECHNOLOGY SOLUTIONS CORP - A usD 1606 144 1636 727 1.23
13220 COLOPLASTA/S DKK 1524 316 1514 824 1.14
217729 DEMANTA/S DKK 8081584 8436 104 6.35
1750876 EDP - ENERGIAS DE PORTUGAL SA EUR 8409 786 7836 921 5.90
201637 EQUINORASA NOK 5532705 5384 002 4.05
224123 ESSITYAB SEK 6040477 5460315 4.1
167 361  FORTUM OYJ EUR 2123811 2052 683 1.54
10058 GENMABA/S DKK 3674514 3485068 2.62
57328 INTEL CORP usD 1601582 1757 148 1.32
273416 INVESTORAB-B SEK 5201091 5003 472 376
9625 JYSKE BANKA/S-REG DKK 675439 670109 0.50
4391 MICROSOFT CORP usb 1295 848 1370588 1.03
94513 NESTEOYJ EUR 4019 581 3332528 2.51
861523 NORSK HYDRO ASA NOK 5047 027 4702 500 3.54
74698 NOVO NORDISKA/S DKK 11200 470 11029 214 8.29
35213 NOVOZYMESA/S-B DKK 1490 507 1503 396 1.13
62761 ORSTEDAS DKK 5100 392 5434 940 4.09
168 837  SANDVIK AB SEK 2955348 3011608 227
11766 SIMCORP A/S DKK 1142 269 1142 476 0.86
243403 SVENSKA CELLULOSAAB SCA-B SEK 3112681 2839 022 2.14
205873 SWEDBANKAB -A SEK 3165304 3176 953 2.39
588252 TELENOR ASA NOK 5627 027 5475623 412
408 353 TELE2AB SEK 3443151 3088225 2.32
2499871 TELIACOAB SEK 5884 827 5017 031 378
244668 VESTAS WIND SYSTEMS A/S DKK 6 441 301 5962 631 4.49
235227 VIVENDI SE EUR 1207 383 1977 318 1.49
3221  WALMART INC usD 454 145 464 048 0.35
Total Shares 132 554 970 131103 202 98.65

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 132 554 970 131103 202 98.65

Total Investments 132 554 970 131103 202 98.65
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MULTI UNITS LUXEMBOURG - Lyxor DAILY LevDAX UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Pharmaceuticals and Biotechnology 12.04 Denmark 37.53
Electricity 11.53 Sweden 20.77
Telecommunications Service Providers 10.22 Norway 1.71
Banks 9.04 France 9.48
Medical Equipment and Services 7.49 United States of America 9.21
Oil, Gas and Coal 6.56 Portugal 5.90
Personal Care, Drug and Grocery Stores 6.24 Finland 4.05
Software and Computer Services 5.32 98.65
Alternative Energy 449
Food Producers 432
Investment Banking and Brokerage Services 3.76
Beverages 3.74
Industrial Metals and Mining 3.54
Retailers 293
Industrial Engineering 2.27
Non-life Insurance 1.85
Technology Hardware and Equipment 1.82
Media 1.49

98.65
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MULTI UNITS LUXEMBOURG
JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF

Schedule of Investments

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares
726247 ABBLTD CHF 25787 863 26 176 292 0.36
1299507 ABBOTT LABORATORIES usD 130 560 692 129 855 411 1.79
428271 ABBVIE INC usb 58 987 671 52 888 132 0.73
217427 ADOBE INC usb 81712614 97 451 539 1.34
1794255 ADVANCED MICRO DEVICES INC usbD 187 711 326 187 336 010 2.58
47297 AERCAP HOLDINGS NV usbD 2324 327 2753717 0.04
2907 ALBEMARLE CORP usD 619 211 594 430 0.01
245169 ALCOA CORP usb 8082 050 7624733 0.10
31458 ALIGN TECHNOLOGY INC usb 8643 844 10 196 890 0.14
613613 ALPHABET CLASS -A usb 62 638 169 67 323 076 0.93
1308486 ALPHABET INC usb 134 556 348 145 084 832 2.00
2410434 AMAZON.COM INC usD 238 424 905 288 014 827 3.97
7434  AMERICAN WATER WORKS CO INC usbD 1009 952 972 689 0.01
11120 AMERISOURCEBERGEN CORP usb 1899 138 1961 340 0.03
131206 AMETEKINC usb 18728 625 19 468 036 0.27
17612 AMGEN INC usb 3639183 3584 066 0.05
20964 ANSYSINC usbD 5974141 6 346 270 0.09
2667212 APPLEINC usbD 438221128 474 206 335 6.54
31940 APPLIED MATERIALS INC usbD 4028 895 4231538 0.06
689240 ARCHER-DANIELS-MIDLAND CO usbD 46 463 783 47 735082 0.66
25070 AUTODESKINC usb 4795309 4701717 0.06
211778  AUTOMATIC DATA PROCESSING INC usD 42949073 42 664 241 0.59
44169 AUTOZONE INC usb 102 779 253 100 943 371 1.39
9064401 AXASA EUR 191 942 882 244 965 437 337
75416  AXON ENTERPRISE INC usb 15070918 13487 782 0.19
572123 BANK OF AMERICA CORP usD 15531 701 15045 104 0.21
664 555 BAXTER INTERNATIONAL INC usD 27 200 955 27751719 0.38
10844 BERKSHIRE HATHAWAY INC - B usb 3320938 3389371 0.05
195698 BIOGEN INC usb 51551223 51094 936 0.70
783 BLACKROCK INC usb 497 142 496 024 0.01
8130904 BNP PARIBAS SA EUR 374993 128 469 315 779 6.47
5098 BOOKING HOLDINGS INC usD 12470679 12618 041 0.17
14125 BOOZ ALLEN HAMILTON HOLDING CORP usb 1419 367 1444 867 0.02
968 253  BOSTON SCIENTIFIC CORP usb 46 791 002 48 004 404 0.66
73227 BROADCOM INC usb 56 853 512 58 221170 0.80
130713  BUILDERS FIRSTSOURCE INC usD 14735835 16294 196 0.22
195337 BURLINGTON STORES INC usb 36 438 524 28179735 0.39
85918 CADENCE DESIGN SYSTEMS INC usb 18 487 292 18 468 826 0.25
89478 CARMAXINC usbD 4661237 6 864 628 0.09
42562 CATALENTINC usb 2448194 1691557 0.02
206 122 CBRE GROUP INC usD 14 060 174 15248 494 0.21
12043 CF INDUSTRIES HOLDINGS INC usD 777 760 766 292 0.01
63951 CHARLES SCHWAB CORP usD 3248 447 3322404 0.05
8738 CHEVRON CORP usbD 1271345 1260 242 0.02
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MULTI UNITS LUXEMBOURG
JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF

Schedule of Investments (continued)

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

Shares (continued)

11490 CHIPOTLE MEXICAN GRILL INC usb 21304 884 22527 140 0.31
157150  CIGNA GROUP usb 38 812 586 40 418 231 0.56
28751  CINTAS CORP usb 12588 214 13 099 493 0.18
171814  CITIGROUP INC usb 7188903 7250519 0.10
12005 CLOUDFLARE INC usb 647 057 719310 0.01
49739 CME GROUP INC usb 8399 787 8 447 424 0.12
183278 CMS ENERGY CORP usb 10217 186 9 869 462 0.14
347131 COCA-COLACO usb 19 508 055 19160 613 0.26
670453  COGNIZANT TECHNOLOGY SOLUTIONS CORP - A usb 39 389 233 40 116 564 0.55
585104 COLGATE-PALMOLIVE CO usb 41446 012 41316 601 0.57
85613 COPARTINC usb 6 956 936 7157435 0.10
510020 CORTEVAINC usb 27 489 222 26 786 568 0.37
370553 COSTCO WHOLESALE CORP usb 168 643 830 182 858 226 2.52
16818 CROWDSTRIKE HOLDINGS INC -A usb 1802 196 2264033 0.03
1166 927 CSX CORP usb 35 276 766 36473 154 0.50
17852  CUMMINS INC usb 3549 955 4011 546 0.06
535727 CVS HEALTH CORP usb 34045 381 33945745 0.47
31104 DARLING INGREDIENTS INC usb 1838 903 1818629 0.03
84914  DATADOG INC usb 7008 108 7657 048 0.11
69 088 DELL TECHNOLOGIES INC usb 3058 266 3426 537 0.05
3373 DISCOVER FINANCIAL SERVICES usb 357 441 361 260 0.00
235489 DOCUSIGN INC usb 10 176 944 11027 620 0.15
29861 DOLLAR TREE INC usb 4184175 3927638 0.05
1757562 DOORDASH INC usb 96 810 916 123 109 888 1.70
42415 DUFRYAG-REG CHF 1674990 1771257 0.02
25401 DUKE ENERGY CORP usb 2134 462 2089 354 0.03
371122 DUPONT DE NEMOURS INC usb 24 032 480 24301518 0.33
44 821  DYNATRACE INC usb 2118088 2114516 0.03
232374 EBAYINC usb 9778914 9518 601 0.13
78409 ECOLABINC usb 12954 313 13417 210 0.18
767 356  EDWARDS LIFESCIENCES CORP usb 60 207 679 66 347 105 0.91
1775129 ELANCO ANIMAL HEALTH INC usb 23 665 579 16 368 284 0.23
17027 ELECTRONIC ARTS INC usb 1974 301 2024 200 0.03
156 535 ELEVANCE HEALTH INC usb 65 255 185 63 746 045 0.88
171147  ELILILLY & CO usb 70 056 436 73569 679 1.01
334460 ENTERGY CORP usb 31052 078 29850019 0.41
32081 EPAM SYSTEMS INC usb 8389634 6 608 804 0.09
69216 ESTEE LAUDER COSINC-A usb 11 358 837 12 458 880 017
27226 EXELON CORP usb 1017 416 1016 670 0.01
159800 EXPEDIA GROUP INC usb 13447715 16 022 477 0.22
3791 EXXON MOBIL CORP usb 357 325 372672 0.01
7565 FAIR ISAAC CORP usb 2678424 5611067 0.08
38151 FEDEX CORP usb 8 266 895 8668 774 0.12
164 821  FORTINET INC usb 8426 009 11419 633 0.16
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MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF

Schedule of Investments (continued)

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

Shares (continued)

741287 FREEPORT-MCMORAN INC -B usb 26 538 353 27178 258 0.37
39867 F5NETWORKS INC usb 5330 957 5344 590 0.07
23142 GARTNERINC usb 7601351 7430 682 0.10

104 548  GE HEALTHCARE TECHNOLOGIES INC usb 7358 461 7785041 0.11

1682118 GENERAL MOTORS CO usb 56 331 952 59 452 310 0.82
1193200 GILEAD SCIENCES INC usb 83 008 012 84 289 573 1.16
534  GIVAUDAN SA-REG CHF 1614 920 1622 161 0.02
65202 HASBROINC usb 3723045 3870883 0.05
20121 HCAHEALTHCARE INC usb 5468 502 5596 995 0.08
797  HENRY SCHEIN INC usb 58425 59 245 0.00

405451 HERSHEY CO usb 98 654 888 92 796 622 1.28
12899  HILTON WORLDWIDE HOLDINGS INC usb 1652 071 1720852 0.02

256 064 HOLCIMAG - REG CHF 15 467 567 15793 302 0.22
20818 HOLOGIC INC usb 1283 879 1545035 0.02
59772 HOME DEPOT INC usb 16 807 225 17018 858 0.23
37136 HORMEL FOODS CORP usb 1362 941 1369 028 0.02

1155 IDEXX LABORATORIES INC usb 506 386 531692 0.01

187356  INCYTE CORP usb 12271688 10690 111 0.15

78211 INGERSOLL RAND INC usb 4566 237 4685 491 0.06
1276284 INTEL CORP usb 35 259 452 39 119 099 0.54
50402 INTERPUBLIC GROUP OF COS INC usb 1763 156 1782318 0.02

205173 INTUITINC usb 82 505 562 86 167 018 1.19

107699  INTUITIVE SURGICAL INC usb 30023 022 33754 900 0.46

424702  JOHNSON & JOHNSON usb 62 367 629 64 433 249 0.89
80000 KERING SA EUR 34 405 271 40 448 000 0.56

447360 KRAFT HEINZ CO usb 15406 094 14 556 627 0.20
37797 LAM RESEARCH CORP usb 22108 402 22 271 475 0.31
40701  LAS VEGAS SANDS CORP usb 2265 881 2163 756 0.03

569 552  LIBERTY BROADBAND CORP usb 45747 577 41821091 0.58

296 974  LIVE NATION ENTERTAINMENT INC usb 23006 788 24 800 459 0.34
46723 LOGITECH INTERNATIONAL SA - REG CHF 2380485 2548 571 0.04
62395 LONZAGROUPAG -REG CHF 33 692 499 34 098 144 0.47
10830 LOWE'S COSINC usb 2053 661 2240 450 0.03
39371  LULULEMON ATHLETICAINC usb 13 451 266 13 658 958 0.19
56406 MARATHON PETROLEUM CORP usb 5955993 6 028 359 0.08

515874 MATCH GROUP INC usb 17 114 705 19788 567 0.27

449 887 MCDONALD’S CORP usb 118 748 240 123 052 960 1.69
52869 MCKESSON CORP usb 18990 871 20707 106 0.29

811229 MERCK & COINC usb 83612157 85799 921 1.18

759296 METAPLATFORMS INC usb 168 177 980 199 727 558 2.75

1260 METTLER-TOLEDO INTERNATIONAL INC usb 1562 294 1514818 0.02
1745346 MICRON TECHNOLOGY INC usb 103 268 093 100 961 307 1.39
1123016 MICROSOFT CORP usb 335210670 350 533 335 4.84

52270 MOLSON COORS BEVERAGE CO - B usb 3229195 3154 406 0.04
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MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF

Schedule of Investments (continued)

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

Shares (continued)

6079 MONGODB INC usb 1196 539 2290017 0.03
364 367 MONSTER BEVERAGE CORP usb 19624 043 19183 538 0.26
15300 MORGAN STANLEY usb 1217179 1197 635 0.02
100 151 MOTOROLA SOLUTIONS INC usb 25692 085 26 922 351 0.37
224648 NETFLIXINC usb 83 055 400 90701 373 1.25
596 313  NEUROCRINE BIOSCIENCES INC usb 58 779 204 51541994 0.71
78967 NEWMONT CORP usb 3090414 3087 747 0.04
389638 NEXTERAENERGY INC usb 26 683 669 26499 670 0.36
26199 NORFOLK SOUTHERN CORP usb 5135 856 5445 358 0.07
4 NORWEGIAN CRUISE LINE HOLDINGS LTD usb 101 80 0.00
54509 NOVARTIS AG - REG CHF 5045 162 5026 187 0.07
533226 NVIDIACORP usb 206 548 674 206 750 928 2.85
6675 ON SEMICONDUCTOR CORP usb 470 542 578 663 0.01
12116 O'REILLY AUTOMOTIVE INC usb 9666 373 10 608 996 0.15
263222 PACCARINC usb 17 254 940 20 181962 0.28
66 101  PAYCOM SOFTWARE INC usb 18719 155 19463 140 0.27
23548  PAYPAL HOLDINGS INC usb 1580 888 1440 292 0.02
45957 PEPSICO INC usb 7856 603 7802 159 0.1
330956 PFIZERINC usb 11305 733 11126 917 0.15
953014 PINTERESTINC-A usb 21183 005 23882129 0.33
931460 PROCTER & GAMBLE CO usb 132 209 906 129 550 633 1.78
13385 PTCINC usb 1507 728 1745 816 0.02
28269 QORVOINC usb 2715293 2643709 0.04
189581 QUALCOMM INC usb 19 951 889 20 685 355 0.28
108 115 REGENERON PHARMACEUTICALS INC usb 62303 702 71205 272 0.98
40135 REWITY INC usb 4381436 4 369 969 0.06
64526  RIVIAN AUTOMOTIVE INC usb 929 241 985 337 0.01
82636 ROCHE HOLDINGAG CHF 23233088 23155 521 0.32
124163  SALESFORCE INC usb 19 878 965 24042782 0.33
1396290 SANOFI EUR 104 626 324 137 115678 1.89
8000 SCHINDLER HOLDING AG - REG CHF 1566 525 1647 457 0.02
1449 SEAGEN INC usb 272 636 255614 0.00
649732 SNAPINC usb 6 347 563 7051170 0.10
20035 SPLUNKINC usb 1566 335 1948 225 0.03
41458 STARBUCKS CORP usb 4016 655 3764 280 0.05
5375 SWATCH GROUPAG CHF 1422 042 1437 849 0.02
6915 SWISSCOMAG - REG CHF 3930060 3951833 0.05
174523  SYNOPSYS INC usb 62 584 028 69 650 834 0.96
462  TAKE-TWO INTERACTIVE SOFTWARE INC usb 45 654 62 317 0.00
14605 TARGARESOURCES CORP usb 920 737 1018736 0.01
12138 TARGET CORP usb 1477670 1467 463 0.02
12090 TE CONNECTIVITY LTD usb 1478 796 1553 194 0.02
71152  TERADYNE INC usb 6 859 562 7260 634 0.10
461800 TESLAINC usb 73 944132 110 802 370 1.53
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MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF

Schedule of Investments (continued)

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

Shares (continued)

50265 THERMO FISHER SCIENTIFIC INC usb 24 029 227 24038 280 0.33
2161 TJXCOSINC usb 159 349 167 948 0.00
491267 T-MOBILE US INC usb 62 805 571 62 545 359 0.86
3070833 TOTALENERGIES SE EUR 79 140 000 161372 274 2.22
212505 TRIMBLE INC usb 9919 660 10 311 654 0.14
712879  TWILIO INC -A usb 42 337 866 41570 451 0.57
33929 TYLER TECHNOLOGIES INC usb 10316 479 12 951 797 0.18
20767  U-HAUL HOLDING CO usb 940 461 964 495 0.01
219841 UNION PACIFIC CORP usb 40719 419 41231774 0.57
6019  UNITEDHEALTH GROUP INC usb 2643196 2651670 0.04
492 VALERO ENERGY CORP usb 50076 52 898 0.00
930992 VIATRIS INC usb 7990411 8516 315 0.12
803730 VINCI SA EUR 73653 817 85500 797 1.18
2509605 VIVENDI SE EUR 13093 589 21095740 0.29
8398 VMWARE INC-A usb 1037 721 1106 057 0.02
26010 VULCAN MATERIALS CO usb 4769679 5374 605 0.07
248973  WALMART INC usb 34 899 082 35 869 456 0.49
623973  WALT DISNEY CO usb 55 686 726 51061695 0.70
10055 WASTE MANAGEMENT INC usb 1520517 1598 293 0.02
100332 WEST PHARMACEUTICAL SERVICES INC usb 32214 054 35173 217 0.48
431094 WESTERN DIGITAL CORP usb 16 279 650 14 987 530 0.21
653 WORKDAY INC usb 94 835 135203 0.00
218815  XYLEM INC/NY usb 21686 412 22587 484 0.31
13470  YUM! BRANDS INC usb 1678128 1710604 0.02
24233  ZIMMER BIOMET HOLDINGS INC usb 3201277 3234028 0.04
29213  ZOETISINC usb 4615232 4611 156 0.06
86 151 ZOOMINFO TECHNOLOGIES INC usb 1847 562 2004 926 0.03
Total Shares 6685 376 802 7272535102 100.14

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 6 685 376 802 7272 535102 100.14

Total Investments 6685 376 802 7272535102 100.14
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MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Software and Computer Services 19.14 United States of America 82.49
Technology Hardware and Equipment 15.81 France 15.97
Pharmaceuticals and Biotechnology 10.89 Switzerland 1.64
Retailers 9.36 Netherlands 0.04
Banll<s . . 6.77 10044
Medical Equipment and Services 5.41
Non-life Insurance 342
Personal Care, Drug and Grocery Stores 3.13
Travel and Leisure 2.87
Food Producers 2.52
Automobiles and Parts 2.36
Oil, Gas and Coal 2.34
Media 221
Construction and Materials 1.69
Health Care Providers 1.55
Telecommunications Service Providers 1.49
Industrial Transportation 1.36
Industrial Engineering 1.04
Personal Goods 0.94
Electricity 0.93
Industrial Support Services 0.91
Beverages 0.68
Chemicals 0.56
Industrial Metals and Mining 0.48
Telecommunications Equipment 0.44
Electronic and Electrical Equipment 0.41
General Industrials 0.33
Consumer Services 0.24
Real Estate Investment and Services 0.21
Aerospace and Defense 0.19
Investment Banking and Brokerage Services 0.19
Leisure Goods 0.08
Waste and Disposal Services 0.05
Gas, Water and Multi-utilities 0.04
Precious Metals and Mining 0.04
100.14
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MULTI UNITS LUXEMBOURG - Lyxor Australia (S&P ASX 200) UCITS ETF

Schedule of Investments

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares
25419 ABBVIE INC usb 3664 365 3139048 417
20622 AKAMAI TECHNOLOGIES INC usb 1648 583 1698716 2.26
2228 ALNYLAM PHARMACEUTICALS INC usb 413154 387 888 0.52
23492 ALPHABET CLASS -A usb 2678278 2577445 342
4272 ALPHABET INC usb 472 116 473 679 0.63
26968 AMAZON.COM INC usb 2388124 3222318 428
18776 APPLE INC usD 3010255 3338204 443
2584 AUTOMATIC DATA PROCESSING INC usb 508 800 520 566 0.69
11428 BOSTON SCIENTIFIC CORP usb 528 703 566 582 0.75
4112 CHEVRON CORP usb 598 280 593 055 0.79
35885 CITIGROUP INC usb 1501 471 1514 340 2.01
7881 DISCOVER FINANCIAL SERVICES usbD 773523 844 083 1.12
1904 HOME DEPOT INC usbD 520 994 542 125 0.72
147 400 INTEL CORP usb 4116 905 4517 925 6.00
29503 LAS VEGAS SANDS CORP usb 1562 505 1568 445 2.08
19371  MICROSOFT CORP usb 5884 274 6 046 380 8.02
55801 MONSTER BEVERAGE CORP usbD 3005325 2937 864 3.90
15595 NESTLE SA CHF 1732689 1719197 2.28
8020 NETFLIXINC usbD 2652 766 3238066 4.30
44265 NEWMONT CORP usbD 1732154 1730839 2.30
34681 NOVARTISAG - REG CHF 3223833 3197879 4.25
804 NVIDIA CORP usD 314196 311740 0.41
31342 PEPSICOINC usb 5389425 5320 958 7.07
85921 PFIZERINC usb 2933788 2888710 3.84
22298 PROCTER & GAMBLE CO usbD 3157680 3101282 412
27842 QUALCOMM INC usD 2930 149 3037 866 4,03
8246 ROCHE HOLDING AG CHF 2360 102 2310620 3.07
45729 STARBUCKS CORP usD 4207 375 4152076 5.51
7612 SWISSCOMAG - REG CHF 4345193 4350 160 5.78
4056 THERMO FISHER SCIENTIFIC INC usb 1962 149 1939705 2.58
66 915 UBS GROUPAG CHF 1232402 1240538 1.65
19355 WALMART INC usD 2728958 2788468 3.70
Total Shares 74178 514 75816 767 100.68

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 74178 514 75816 767 100.68

Total Investments 74 178 514 75816 767 100.68
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MULTI UNITS LUXEMBOURG - Lyxor Australia (S&P ASX 200) UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Pharmaceuticals and Biotechnology 15.82 United States of America 83.66
Technology Hardware and Equipment 14.88 Switzerland 17.02
Software and Computer Services 14.34 100.68
Beverages 10.97
Retailers 8.70
Travel and Leisure 7.60
Telecommunications Service Providers 5.78
Media 4.30
Personal Care, Drug and Grocery Stores 412
Medical Equipment and Services 3.33
Investment Banking and Brokerage Services 2.77
Precious Metals and Mining 2.30
Food Producers 228
Banks 2.01
Oil, Gas and Coal 0.79
Industrial Support Services 0.69
100.68
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MULTI UNITS LUXEMBOURG - Lyxor MSCI World Information Technology TR UCITS ETF

Schedule of Investments

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares
291852 ABBVIE INC usD 37 438 985 36 041448 273
93797 ADVANCED MICRO DEVICES INC usD 11 002 968 9793232 0.74
9920 AIRBNB INC usb 1162 326 1165 304 0.09
9500 ALNYLAM PHARMACEUTICALS INC usb 1761655 1653 923 0.13
105623 ALPHABET CLASS -A usbD 9934 460 11588 518 0.88
320601 ALPHABET INC usb 36 346 244 35548 215 2.70
44316 AMAZON.COM INC usD 5109 571 5295173 0.40
186 873  AMERICAN INTERNATIONAL GROUP INC usb 9679235 9855795 0.75
12170 AMERISOURCEBERGEN CORP usb 2028 687 2146 538 0.16
102845 AMGEN INC usb 21620 562 20929 099 1.59
55582 APPLE INC usb 9667 121 9881980 0.75
233963 AUTOMATIC DATA PROCESSING INC usbD 46 068 276 47 133573 3.58
620 AUTOZONE INC usbD 1419025 1416942 0.11
116 154 AXASA EUR 2647 150 3139 062 0.24
31004 BALL CORP usD 1548 282 1654 210 0.13
3074070 BANK OF AMERICA CORP usb 83427 015 80838743 6.13
29807 BANK OF NEW YORK MELLON CORP usbD 1225716 1216 322 0.09
49639 BAXTER INTERNATIONAL INC usbD 2022 591 2072917 0.16
10651 BILL.COM HOLDINGS INC usbD 1117 372 1140760 0.09
235653 BNP PARIBAS SA EUR 11181735 13601 891 1.03
3238 BOOKING HOLDINGS INC usb 7785250 8014 362 0.61
256 867 BOSTON SCIENTIFIC CORP usb 12203 906 12735047 0.97
6438 CATERPILLAR INC usb 1461302 1451943 0.11
12973  CBOE GLOBAL MARKETS INC usbD 1641673 1641067 0.12
770  CHIPOTLE MEXICAN GRILL INC usbD 1447 810 1509 652 0.11
7413  CIGNA GROUP usb 1830 848 1906 588 0.14
210546 CITIGROUP INC usD 8809 497 8885003 0.67
38461 CLOROXCO usb 5980 064 5606 634 0.43
11545 CME GROUP INC usb 1945673 1960 745 0.15
1531709 COCA-COLACO usb 86 069 063 84 545 844 6.41
23811 COGNIZANT TECHNOLOGY SOLUTIONS CORP - A usb 1412752 1424732 0.11
4074 CROWDSTRIKE HOLDINGS INC - A usb 486 751 548 440 0.04
40103 CUMMINS INC usD 8491761 9011596 0.68
283774 CVS HEALTH CORP usD 17 763 155 17 981 023 1.36
8848 DEXCOMINC usb 1000 157 1042215 0.08
26211 DOMINION ENERGY INC usD 1270014 1244 242 0.09
33001 DOORDASH INC usb 2170327 2311582 0.18
16776 DUKE ENERGY CORP usb 1409 698 1379907 0.10
17320 EDWARDS LIFESCIENCES CORP usb 1318 868 1497 521 0.11
3851 ELEVANCE HEALTH INC usbD 1594 292 1568 250 0.12
57046 ELILILLY & CO usD 22 681498 24521937 1.86
23299 EMERSON ELECTRIC CO usb 1879678 1930 336 0.15
105448 ENGIE SA (ISIN FR0013215407) EUR 1397713 1605 762 0.12
103149 ETSYINC usb 8275198 7999 484 0.61
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MULTI UNITS LUXEMBOURG
JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Information Technology TR UCITS ETF

Schedule of Investments (continued)

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

Shares (continued)

97617 EXPEDIA GROUP INC usb 9796 324 9787648 0.74
276708 EXXON MOBIL CORP usb 26 083 990 27201 588 2.06
198 140  FIDELITY NATIONAL INFORMATION SERVICES INC usb 9652 066 9934 242 0.75

3918 GENUINE PARTS CO usb 580 438 607 739 0.05
284 164  GILEAD SCIENCES INC usb 19725393 20073 803 1.52
9442  HILTON WORLDWIDE HOLDINGS INC usb 1217 253 1259 655 0.10
338353 HPINC usb 9601303 9524125 0.72

10819 INCYTE CORP usb 620 495 617 308 0.05

21663 INGERSOLL RAND INC usb 1284711 1297 794 0.10

63811 INTEL CORP usb 2094 772 1955 857 0.15

9838 INTERNATIONAL BUSINESS MACHINES CORP usb 1247 839 1206 620 0.09
34478 KELLOGG CO usb 2083 563 2129 988 0.16
3269 KLACORP usb 1415813 1453 282 0.1
7090 LOWE'S COSINC usb 1422 548 1466 740 0.11
8814 L3HARRIS TECHNOLOGIES INC usb 1562 069 1581592 0.12

31247 MASCO CORP usb 1604 231 1643 403 0.12
232630 MERCK & COINC usb 23278 971 24 604 194 1.87

45595 META PLATFORMS INC usb 11157 865 11993 449 0.91

2676 MGM RESORTS INTERNATIONAL usb 106 437 107 727 0.01

16354  MICROCHIP TECHNOLOGY INC usb 1279513 1342947 0.10

168 892 MICROSOFT CORP usb 50 888 568 52 717 215 4.00
5131 MONGODB INC usb 1812297 1932 896 0.15
27404 MONSTER BEVERAGE CORP usb 1476 749 1442792 0.11
4894 MOODY'S CORP usb 1562 232 1559 800 0.12
26986 MSCIINC usb 11 348 698 11607 938 0.88
4584 NETFLIXINC usb 1842 066 1850 785 0.14

14235 NEUROCRINE BIOSCIENCES INC usb 1263 492 1230 395 0.09
163806 NOVARTISAG - REG CHF 15164 771 15104 288 1.15
169595 NVIDIA CORP usb 66 276 257 65 758 091 4.99

1147  NVRINC usb 6220 366 6676 591 0.51

17424  OKTAINC usb 1216 478 1107 566 0.08

10539 ON SEMICONDUCTOR CORP usb 878 934 913 638 0.07

38319 O'REILLY AUTOMOTIVE INC usb 32 257 621 33552 833 2.55
179040 PACCARINC usb 11962 228 13727 494 1.04

1472  PALANTIR TECHNOLOGIES INC usb 11413 20 684 0.00

28 711 PARKER-HANNIFIN CORP usb 8838 786 10 264 380 0.78

73652 PEPSICOINC usb 12 664 857 12 503 963 0.95

45552 PFIZERINC usb 1659 435 1531482 0.12

3031 PNC FINANCIAL SERVICES GROUP INC usb 357 753 349 912 0.03
379971 PROCTER & GAMBLE CO usb 51274 350 52 847 662 4.01
490678 QUALCOMM INC usb 51750 126 53 538 322 4.06

54400 ROBLOX CORP-A usb 2025635 2009 459 0.15

32172 ROKU INC usb 2115512 1886 087 0.14

4083 SALESFORCE INC usb 758 564 790 627 0.06
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MULTI UNITS LUXEMBOURG - Lyxor MSCI World Information Technology TR UCITS ETF

Schedule of Investments (continued)

Nominal

value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

Shares (continued)
47286 SEALED AIR CORP usD 1706 136 1733676 0.13
49463  SHERWIN-WILLIAMS CO usD 11203 168 12 037 961 0.91
58307 S&P GLOBAL INC usD 19929 493 21425017 1.63
540718 STARBUCKS CORP usD 49749 691 49 095 807 373
28595 SYNOPSYS INC usD 11 750 702 11412 052 0.87
333793 TARGET CORP usD 41394 761 40 354 992 3.06
223378 THERMO FISHER SCIENTIFIC INC usD 108 383 701 106 826 280 8.11
409 444  TOTALENERGIES SE EUR 12632 000 21516 282 1.63
2203 TRAVELERS COS INC usD 355278 350 663 0.03
1778 UNITED PARCEL SERVICE INC - B usD 291676 292123 0.02
56 765 UNITY SOFTWARE INC usD 2167 802 2259 153 0.17
174 417  VALERO ENERGY CORP usD 18 154 651 18 752 625 1.42
5582 VERTEX PHARMACEUTICALS INC usD 1785790 1800515 0.14
37618 VIVENDI SE EUR 196 860 316 217 0.02
11314  VMWARE INC -A usD 1398 044 1490109 0.11
112563 WALMART INC usD 15870 818 16216 913 1.23
307582 XCEL ENERGY INC usD 17 996 834 17 527 381 1.33
81418 ZIMMER BIOMET HOLDINGS INC usD 10 755 646 10 865 684 0.82
8780 ZOETISINC usD 1379421 1385 888 0.11
21228 ZSCALERINC usD 3015517 2846 614 0.22
Total Shares 1288 296 695 1311 658 110 99.52
Total Transferable securities and money market instruments admitted to an official exchange listing or

dealt in on another regulated market 1288 296 695 1311 658 110 99.52
Total Investments 1288 296 695 1311 658 110 99.52
The accompanying notes form an integral part of these financial statements. 100



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Information Technology TR UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Technology Hardware and Equipment 11.71 United States of America 95.32
Pharmaceuticals and Biotechnology 11.34 France 3.05
Software and Computer Services 10.70 Switzerland 1.15
Medical Equipment and Services 10.25 99.52
Retailers 8.07
Banks 7.87
Beverages 747
Personal Care, Drug and Grocery Stores 5.96
Travel and Leisure 5.38
Oil, Gas and Coal 5.12
Industrial Support Services 442
Finance and Credit Services 2.62
General Industrials 1.95
Electricity 1.42
Industrial Engineering 1.25
Non-life Insurance 1.01
Industrial Transportation 0.75
Construction and Materials 0.63
Investment Banking and Brokerage Services 0.37
Health Care Providers 0.26
Gas, Water and Multi-utilities 0.23
Food Producers 0.16
Media 0.16
Electronic and Electrical Equipment 0.15
Leisure Goods 0.15
Aerospace and Defense 0.12
99.52
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MULTI UNITS LUXEMBOURG - Lyxor MSCI World Health Care TR UCITS ETF

Schedule of Investments

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares
304279 ABBVIE INC usb 39475130 37 576 086 463
428 784  ADVANCED MICRO DEVICES INC usD 49748 154 44768 823 5.52
18368 AKAMAI TECHNOLOGIES INC usb 1707 948 1513045 0.19
126 582  ALPHABET CLASS -A usb 13678 948 13 888 053 1.71
85530 ALPHABET INC usb 8221628 9483 560 1.17
75379  AMERICAN WATER WORKS CO INC usb 10 037 585 9862834 1.22
6107 ANALOG DEVICES INC usD 1061498 1090472 0.13
1193 ANSYSINC usb 342135 361148 0.04
397591 APPLE INC usb 63 607 693 70688 109 8.71
303002 AXASA EUR 6905416 8188 629 1.01
17316 BENTLEY SYSTEMS INC usb 857 270 860 721 0.11
30980 BIOGEN INC usbD 8879 303 8088 591 1.00
255576  BNP PARIBAS SA EUR 12127 081 14751 847 1.82
50366 BOSTON SCIENTIFIC CORP usD 2278 552 2497 064 0.31
183337 CHARLES SCHWAB CORP usD 9296 110 9524 786 117
2357 CHIPOTLE MEXICAN GRILL INC usD 3734389 4621103 0.57
29116 CME GROUP INC usD 4906 904 4944 916 0.61
600378 COCA-COLACO usbD 33736 155 33139105 4,08
516470 COGNIZANT TECHNOLOGY SOLUTIONS CORP - A usbD 30325552 30902 990 3.81
18628 COSTCO WHOLESALE CORP usbD 8392249 9192431 1.13
5190 CUMMINS INC usD 1041520 1166 252 0.14
66 976 CVS HEALTH CORP usb 4419379 4243 860 0.52
10857 DOLLAR TREE INC usb 1378217 1428 029 0.18
29221 DOMINION ENERGY INC usbD 1447746 1387127 0.17
74 888 EDWARDS LIFESCIENCES CORP usb 5626 695 6474 963 0.80
58 738  EMERSON ELECTRIC CO usbD 4814 679 4866 478 0.60
228726 ENGIE SA (ISIN FR0013215407) EUR 3031763 3483040 043
181070 ETSYINC usD 15561 711 14 042 468 1.73
79470 EXXON MOBIL CORP usb 7 856 546 7812243 0.96
8991 GARTNERINC usb 2828 468 2886 927 0.36
26216 HERSHEY CO usb 6392 198 6000 124 0.74
54831 INSULET CORP usbD 16 025 361 14 491 265 1.79
690794 INTEL CORP usbD 18 984 936 21173 374 261
130418  INTERNATIONAL BUSINESS MACHINES CORP usb 16 161723 15995 630 1.97
2715 INTUITIVE SURGICAL INC usb 607 535 850 932 0.10
21501 MCKESSON CORP usD 7723292 8421258 1.04
23328 MERCK&COINC usb 2420603 2467 294 0.30
40056 META PLATFORMS INC usb 9183199 10 536 454 1.30
236 METTLER-TOLEDO INTERNATIONAL INC usbD 317 596 283728 0.03
2986 MGM RESORTS INTERNATIONAL usb 104 766 120 206 0.01
219911 MICROSOFT CORP usb 65 027 977 68 642 065 8.46
270026 MONSTER BEVERAGE CORP usD 14 543 034 14 216 584 1.75
3576 MOODY'S CORP usb 1039 291 1139731 0.14
61349 MOTOROLA SOLUTIONS INC usb 15738072 16 491 691 2.03

The accompanying notes form an integral part of these financial statements. 102



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Health Care TR UCITS ETF

Schedule of Investments (continued)

Nominal

value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

Shares (continued)
13283 NESTLE SA CHF 1475813 1464 321 0.18
51631 NETFLIXINC usD 18 033 319 20 845 957 257
202773 NEWMONT CORP usD 7934 841 7928777 0.98
176 782  NVIDIA CORP usD 67 314 641 68 544 750 8.45
6008 OMNICOM GROUP INC usD 526 385 523979 0.06
18041 ONEOKINC usD 1010389 1020615 0.13
6847 PAYCHEX INC - AK9420 usD 711024 702 084 0.09
121496 PEPSICO INC usD 20891890 20 626 479 2.54
86 444 PROCTER & GAMBLE CO usD 12 241 569 12 022 926 1.48
11041 QORVO INC usD 1037 266 1032 551 0.13
306013 QUALCOMM INC usD 32205429 33 389 356 411
24800 REGENERON PHARMACEUTICALS INC usD 16 573 310 16 333 448 2.01
6666 REPLIGEN CORP usD 983 940 864 319 0.11
20996 ROCHE HOLDING AG CHF 5998 857 5883 311 0.72
9269 SWISSCOMAG - REG CHF 5264 872 5297 114 0.65
32181 TARGET CORP usD 4400 238 3890 627 0.48
16054 TEXAS INSTRUMENTS INC usD 2441751 2648 984 0.33
29721 THERMO FISHER SCIENTIFIC INC usD 14 377 963 14213 503 1.75
229162 TJXCOS INC usD 16 397 553 17 809 941 2.19
190265 UBER TECHNOLOGIES INC usD 6 928 258 7528 634 0.93
24946 VERTEX PHARMACEUTICALS INC usD 7836 002 8046 514 0.99
98131 VIVENDI SE EUR 513534 824 889 0.10
131002 WALMART INC usD 18 470 624 18 873 414 2.33
Total Shares 795 165 475 814 882 529 100.41
Total Transferable securities and money market instruments admitted to an official exchange listing or

dealt in on another regulated market 795 165 475 814 882 529 100.41
Total Investments 795 165 475 814 882 529 100.41
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MULTI UNITS LUXEMBOURG - Lyxor MSCI World Health Care TR UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Technology Hardware and Equipment 30.02 United States of America 95.49
Software and Computer Services 18.84 France 3.36
Pharmaceuticals and Biotechnology 11.45 Switzerland 1.56
Bevelrages 8.38 10041
Retailers 8.04
Medical Equipment and Services 3.07
Personal Care, Drug and Grocery Stores 3.04
Media 2.73
Telecommunications Equipment 2.03
Banks 1.82
Investment Banking and Brokerage Services 1.78
Gas, Water and Multi-utilities 1.64
Oil, Gas and Coal 1.09
Non-life Insurance 1.01
Precious Metals and Mining 0.98
Consumer Services 0.93
Food Producers 0.92
Telecommunications Service Providers 0.65
Electronic and Electrical Equipment 0.60
Travel and Leisure 0.58
Industrial Support Services 0.36
Electricity 0.17
Finance and Credit Services 0.14
Industrial Transportation 0.14
100.41
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MULTI UNITS LUXEMBOURG - Lyxor MSCI World Financials TR UCITS ETF

Schedule of Investments

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

51865 ABBVIE INC usD 6 479 456 6404 923 1.19
414756 ADVANCED MICRO DEVICES INC usb 43912902 43304 175 8.05
97 711 AERCAP HOLDINGS NV usb 5586 178 5688912 1.06
20416 ALPHABET INC usb 1910517 2263725 0.42
127879 AMAZON.COM INC usb 14 491 617 15279 841 2.84
16881  AMERICAN WATER WORKS CO INC usb 2169972 2208 765 0.41
135857 AMETEK INC usD 19591 582 20 158 140 374
211908  APPLIED MATERIALS INC usD 26 456 105 28074 411 5.22
19855 ARROW ELECTRONICS INC usb 2459079 2606 628 0.48
17966 BIOGEN INC usb 5105312 4690 756 0.87
54500 BIOMARIN PHARMACEUTICAL INC usb 4670 206 4330028 0.80
7184  BIO-RAD LABORATORIES INC usD 2399 587 2496 424 0.46
53862 BIO-TECHNE CORP usD 3791423 4030023 0.75
1399 BOOKING HOLDINGS INC usD 3422221 3462 660 0.64
441532 BOSTON SCIENTIFIC CORP usb 21 352 806 21890 436 4.07
8473 BROADCOM INC usb 6381585 6736 695 1.25
32771 BURLINGTON STORES INC usb 5076 030 4727615 0.88
29981 CHEVRON CORP usbD 4475240 4324 024 0.80
23855 COSTAR GROUP INC usb 1744 562 1946 008 0.36
692010 CSX CORP usbD 20 992 365 21629 277 4.02
181371  CVS HEALTH CORP usD 11615 003 11492 371 2.14
14238 ESTEE LAUDER COSINC-A usb 2658 099 2562 840 0.48
29910 EXPEDIA GROUP INC usb 2517 029 2998 950 0.56
150 115 FORTINET INC usb 8381890 10 400 727 1.93
31414 FOX CORP (ISIN US35137L2043) usb 894 772 918 233 0.17
26220 GODADDY INC usb 1797 922 1805599 0.34
37460 INCYTE CORP usD 2944719 2137383 0.40
817405 INTEL CORP usD 22 327 404 25054 100 4.65
10579  INTUITIVE SURGICAL INC usb 2520481 3315658 0.62
34503 LULULEMON ATHLETICAINC usb 11 868 866 11970 106 222
57895 MATCH GROUP INC usb 1707 512 2220812 0.41
83518 METAPLATFORMS INC usD 18 199 150 21968 832 4.08
121372 MICROSOFT CORP usD 35822 595 37884 528 7.04
22781 MOHAWK INDUSTRIES INC usD 2012476 2154 068 0.40
254263 MONSTER BEVERAGE CORP usb 13 687 894 13386 679 249
37017 NEUROCRINE BIOSCIENCES INC usb 3363631 3199545 0.59
27417  NVIDIA CORP usb 10 071 905 10 630 559 1.97
1443 NVRINC usb 7564 441 8399 583 1.56
25805 O'REILLY AUTOMOTIVE INC usbD 21805 234 22 595 341 4.20
53850 OTIS WORLDWIDE CORP usb 4112794 4393 390 0.82
97228 PACCARINC usD 6 449 540 7454741 1.38
174602 PALO ALTO NETWORKS INC usb 34 583 484 40 891 435 7.60
56 104 PPG INDUSTRIES INC usD 7026 402 7626 236 1.42
62 354 PROCTER & GAMBLE CO usbD 8466 030 8672407 1.61
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MULTI UNITS LUXEMBOURG - Lyxor MSCI World Financials TR UCITS ETF

Schedule of Investments (continued)

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

Shares (continued)

92188 QORVOINC usb 8144 977 8621395 1.60
101103 RESMED INC usb 19789 893 20 248 401 3.76
32356 REVVITY INC usb 3525049 3522978 0.65
1492715 SNAPINC usb 13939 274 16 199 584 3.01
47352 SYNOPSYS INC usb 15765 436 18 897 832 3.51
27066 TJXCOSINC usb 1948 284 2103 507 0.39
3269 WALMART INC usb 456 475 470 964 0.09
Total Shares 508 437 406 540 452 250 100.40

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 508 437 406 540 452 250 100.40

Total Investments 508 437 406 540 452 250 100.40
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MULTI UNITS LUXEMBOURG - Lyxor MSCI World Financials TR UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Software and Computer Services 28.33 United States of America 99.34
Technology Hardware and Equipment 23.23 Netherlands 1.06
Medical Equipment and Services 9.56 10040
Retailers 8.39
Industrial Transportation 5.08
Pharmaceuticals and Biotechnology 4.61
Personal Care, Drug and Grocery Stores 3.75
Electronic and Electrical Equipment 3.74
Personal Goods 2.70
Beverages 2.49
Industrial Engineering 2.20
Construction and Materials 1.96
General Industrials 1.42
Travel and Leisure 1.20
Oil, Gas and Coal 0.80
Gas, Water and Multi-utilities 0.41
Industrial Support Services 0.36
Media 0.17
100.40
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MULTI UNITS LUXEMBOURG - Lyxor SG Global Quality Income NTR UCITS ETF

Schedule of Investments

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares
97782 ABBVIE INC usb 13 268 991 12075315 3.96
3390 AKAMAITECHNOLOGIES INC usb 286 044 279 248 0.09
6000 ALPHABET CLASS-A usb 683 552 658 295 0.22
105859 ALPHABET INC usb 10 061 477 11737638 3.85
9490 AMAZON.COM INC usb 1081366 1133929 0.37
10708 ANSYSINC usbD 3297979 3241550 1.06
76 020 APPLE INC usD 12236 329 13515673 443
1511  AUTOMATIC DATA PROCESSING INC usb 305994 304 402 0.10
925000 AXASA EUR 20129 440 24 998 125 8.20
2959 BECTON DICKINSON & CO usb 694 659 716 045 0.23
4470 BIOGEN INC usb 1143904 1167 076 0.38
416000 BNP PARIBAS SA EUR 16 850 080 24011 520 7.88
37533 BOSTON SCIENTIFIC CORP usbD 1535 861 1860 825 0.61
1547 BROADCOM INC usb 1165 150 1229 986 0.40
1252 CATALENTINC usb 50016 49 759 0.02
115921 CMS ENERGY CORP usb 6418 824 6242 309 2.05
104685 CVS HEALTH CORP usbD 6960 878 6633 248 2.18
43618 ELECTRONICARTS INC usbD 5228318 5185385 1.70
27406 ELEVANCE HEALTH INC usbD 11 889 168 11160 597 3.66
1392 ELILILLY &CO usbD 579 087 598 369 0.20
152680 EMERSON ELECTRIC CO usD 11156 919 12649 629 415
5734 FOX CORP (ISIN US35137L2043) usb 165 795 167 605 0.05
301786 GENERAL MOTORS CO usb 10 045 057 10 666 240 3.50
2688 GENUINE PARTS CO usb 398 218 416 948 0.14
386461 INTEL CORP usbD 10613 826 11 845 331 3.89
5110 INTUITIVE SURGICAL INC usbD 1617 405 1601570 0.53
22000 KERING SA EUR 9461 449 11123 200 3.65
7539 LOWE'S COSINC usb 1432 561 1559 626 0.51
68474 MERCK & CO INC usD 7105 126 7242177 2.38
86 METTLER-TOLEDO INTERNATIONAL INC usb 121127 103 392 0.03
41801 MICROSOFT CORP usb 12 508 087 13047 583 428
14376 MOSAIC CO usbD 464 817 461192 0.15
8562 NEXTERAENERGY INC usbD 583 486 582 310 0.19
58070 NOVARTISAG - REG CHF 5396 422 5354 541 1.76
1791 OMNICOM GROUP INC usb 156 917 156 200 0.05
75748 PEPSICOINC usb 13025 276 12 859 803 422
3743 PHILLIPS 66 usb 332810 327 229 0.11
7684 REVVITYINC usb 826 450 836 647 0.27
9480 ROCHE HOLDING AG CHF 2708571 2656 401 0.87
290000 SANOFI EUR 21730 180 28 478 000 9.34
17406 THERMO FISHER SCIENTIFIC INC usD 8420404 8324088 273
450000 TOTALENERGIES SE EUR 13311698 23 647 500 7.76
125000 VINCI SA EUR 11455 000 13297 500 4.36
1038141  VIVENDI SE EUR 5398 034 8726613 2.86

The accompanying notes form an integral part of these financial statements. 108



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor SG Global Quality Income NTR UCITS ETF

Schedule of Investments (continued)

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)
Shares (continued)
3660 WEBSTER FINANCIAL CORP usD 132 057 126 641 0.04
82926 WESTERN DIGITAL CORP usD 3658 446 2883028 0.95
Total Shares 266 093 255 305 940 288 100.36
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 266 093 255 305 940 288 100.36
Total Investments 266 093 255 305 940 288 100.36
The accompanying notes form an integral part of these financial statements. 109
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MULTI UNITS LUXEMBOURG - Lyxor SG Global Quality Income NTR UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Pharmaceuticals and Biotechnology 18.90 United States of America 53.68
Technology Hardware and Equipment 9.70 France 44.05
Software and Computer Services 9.50 Switzerland 2.63
Non-life Insurance 8.20 100.36
Banks 7.92
Oil, Gas and Coal 7.86
Medical Equipment and Services 4.38
Construction and Materials 4.36
Beverages 4.22
Electronic and Electrical Equipment 415
Health Care Providers 3.66
Personal Goods 3.65
Automobiles and Parts 3.50
Media 297
Electricity 224
Personal Care, Drug and Grocery Stores 2.18
Leisure Goods 1.70
Retailers 0.88
Chemicals 0.15
Industrial Transportation 0.14
Industrial Support Services 0.10
100.36
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MULTI UNITS LUXEMBOURG
JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor MSCI Pacific ex Japan UCITS ETF

Schedule of Investments

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency usD USD net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
Shares
3191 ABBOTT LABORATORIES usb 355797 347 883 2.07
4990 ABBVIEINC usb 686 424 672 303 3.99
7422  AKAMAI TECHNOLOGIES INC usD 652 765 667 015 3.96
6199 ALPHABET CLASS -A usD 795034 742020 4.41
5464 ALPHABET INC usD 609 298 660 980 3.92
6090 AMAZON.COM INC usD 611 764 793 892 4.71
3194 AMERISOURCEBERGEN CORP usb 547 004 614 621 3.65
6300 APPLEINC usb 1099 491 1222011 7.25
4805 BESTBUYCOINC usb 383 391 393770 2.34
2310 BIOGENINC usD 700 277 658 004 3.91
8734 BOSTON SCIENTIFIC CORP usD 368 400 472 422 2.80
8882 CHEVRON CORP usD 1383728 1397 584 8.29
7092 COCA-COLACO usD 434 456 427 080 2.54
2622 DOLLAR TREE INC usb 450 643 376 257 223
946 GEBERITAG - REG CHF 478 695 494 974 2.94
8041 LAS VEGAS SANDS CORP usb 376 640 466 378 2.77
3762 MARSH & MCLENNAN COS INC usD 668 884 707 557 4.20
2560 MICROSOFT CORP usD 815422 871783 5.18
2809 MONSTER BEVERAGE CORP usD 164 270 161 349 0.96
16890 NEWMONT CORP usD 711069 720 527 4.28
1722 NVIDIACORP usb 679 880 728 440 4.32
1911 PEPSICO INC usb 351987 353 955 210
6848 PHILLIPS 66 usD 640 904 653 162 3.88
5746 QUALCOMM INC usD 647 747 684 004 4.06
1246 S&P GLOBAL INC usD 472 458 499 509 297
6967 STARBUCKS CORP usD 686 459 690 151 4.10
1041 WESTERN DIGITAL CORP usD 50 457 39 485 0.23
994  WORKDAY INC usb 168 463 224 535 1.33
Total Shares 15991 807 16 741 651 99.39
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 15991 807 16 741 651 99.39
Total Investments 15991 807 16 741 651 99.39
The accompanying notes form an integral part of these financial statements. 111
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MULTI UNITS LUXEMBOURG - Lyxor MSCI Pacific ex Japan UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Software and Computer Services 18.79 United States of America 96.45
Technology Hardware and Equipment 15.87 Switzerland 2.94
Oil, (.Sas and Coal 12.18 99.39
Retailers 9.28
Pharmaceuticals and Biotechnology 7.90
Travel and Leisure 6.87
Beverages 5.59
Medical Equipment and Services 4.87
Precious Metals and Mining 428
Non-life Insurance 420
Personal Care, Drug and Grocery Stores 3.65
Finance and Credit Services 297
Construction and Materials 2.94
99.39
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MULTI UNITS LUXEMBOURG
JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor Fed Funds US Dollar Cash UCITS ETF

Schedule of Investments

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency usD USD net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
Bonds
50000 ANHEUSER-BUSCH COS LLC / ANHEUSER-BUSCH INBEV WORLDWIDE INC usD 48 393 48 450 0.01
3.65% 01/02/2026

50000 APT PIPELINES LTD - 144A - 4.2% 23/03/2025 usD 49 229 48 499 0.01
50000 BAE SYSTEMS HOLDINGS INC 3.8% 07/10/2024 usD 49132 48708 0.02
50000 BANK OF MONTREAL 2.5% 28/06/2024 usD 48 404 48 368 0.01
25000 BANK OF MONTREAL 4.25% 14/09/2024 usD 24 501 24 535 0.01
50000 BANK OF NOVA SCOTIA 0.65% 31/07/2024 usD 47 348 47 365 0.01
4000 BANK OF NOVA SCOTIA 1.05% 02/03/2026 usD 3570 3564 0.00
10000 BANK OF NOVA SCOTIA 1.3% 11/06/2025 usD 9200 9204 0.00
20000 BANK OF NOVA SCOTIA 1.35% 24/06/2026 usD 17 826 17 841 0.01
50000 BANK OF NOVA SCOTIA 2.44% 11/03/2024 usD 48 780 48 888 0.02
25000 BROOKFIELD CORP 4% 15/01/2025 usD 24 561 24 299 0.01
50000 CANADIAN IMPERIAL BANK OF COMMERCE 0.95% 23/10/2025 usD 45168 45477 0.01
50000 CANADIAN IMPERIAL BANK OF COMMERCE 2.25% 28/01/2025 usb 47 536 47 423 0.01
241000 CANADIAN IMPERIAL BANK OF COMMERCE 3.3% 07/04/2025 usD 231710 231846 0.08
50000 CANADIAN PACIFIC RAILWAY CO 2.9% 01/02/2025 usD 48 431 48017 0.01
59000 ELECTRICITE DE FRANCE SA - 144A - 3.625% 13/10/2025 usD 57 459 56 656 0.03
187 000 KREDITANSTALT FUER WIEDERAUFBAU 1% 01/10/2026 usD 170 432 167 332 0.06
294000 KREDITANSTALT FUER WIEDERAUFBAU 1.75% 14/09/2029 usD 257 607 257126 0.09
73000 KREDITANSTALT FUER WIEDERAUFBAU 2.5% 20/11/2024 usD 70 498 70289 0.03
115000 KREDITANSTALT FUER WIEDERAUFBAU 2.875% 03/04/2028 usD 11135 108 182 0.04
50000 MACQUARIE GROUP LTD - 144A - FRN 12/01/2027 usD 45060 44 500 0.01
10000 MAGNA INTERNATIONAL INC 3.625% 15/06/2024 usD 9808 9809 0.00
25000 NOVARTIS CAPITAL CORP 3.4% 06/05/2024 usD 24 671 24580 0.01
25000 NUTRIEN LTD 5.9% 07/11/2024 usD 25014 25042 0.01
10000 ROGERS COMMUNICATIONS INC 3.2% 15/03/2027 usD 9272 9299 0.00
25000 ROYAL BANK OF CANADA 1.15% 10/06/2025 usD 23063 23074 0.01
35000 ROYAL BANK OF CANADA 2.55% 16/07/2024 usD 33 876 33921 0.01
10000 ROYAL BANK OF CANADA 4.24% 03/08/2027 usD 9676 9668 0.00
10000 ROYAL BANK OF CANADA 6% 01/11/2027 usD 10 277 10 270 0.00
50000 SHELL INTERNATIONAL FINANCE BV 2.875% 10/05/2026 usD 47 556 47 666 0.01
25000 SHELL INTERNATIONAL FINANCE BV 3.25% 11/05/2025 usD 24 501 24178 0.01
14000 TORONTO-DOMINION BANK 0.55% 04/03/2024 usD 13 507 13 531 0.00
10000 TORONTO-DOMINION BANK 0.7% 10/09/2024 usD 9426 9429 0.00
10000 TORONTO-DOMINION BANK 0.75% 11/09/2025 usD 9057 9053 0.00
50000 TRANSURBAN FINANCE CO PTY LTD 4.125% 28/04/2026 usD 48131 48 145 0.01
10000 WESTPAC BANKING CORP 1.953% 20/11/2028 usD 8599 8583 0.00
30000 WESTPAC BANKING CORP 2.65% 16/01/2030 usD 26 548 26 520 0.01
50000 WESTPAC BANKING CORP 2.85% 13/05/2026 usD 46 980 47 094 0.01
50000 WOODSIDE FINANCE LTD - REGS - 3.7% 15/09/2026 usD 47 834 47082 0.01
Total Bonds 1883 776 1873513 0.58

Supranationals, Governments and Local Public Authorities, Debt Instruments
500000 AFRICAN DEVELOPMENT BANK 0.875% 22/07/2026 usb 447 998 446 845 0.14
The accompanying notes form an integral part of these financial statements. 113



MULTI UNITS LUXEMBOURG
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MULTI UNITS LUXEMBOURG - Lyxor Fed Funds US Dollar Cash UCITS ETF

Schedule of Investments (continued)

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency usD USD net assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

35000 EUROPEAN BANK FOR RECONSTRUCTION & DEVELOPMENT FRN usb 34 953 34 956 0.01
14/04/2026

926 000 EUROPEAN BANK FOR RECONSTRUCTION & DEVELOPMENT FRN usD 927 338 927 639 0.29
15/10/2024

76 000 EUROPEAN BANK FOR RECONSTRUCTION & DEVELOPMENT 1.625% usb 72717 72 650 0.02
27/09/2024

56 000 EUROPEAN INVESTMENT BANK 1.625% 09/10/2029 usD 49 815 48 541 0.01

265000 EUROPEAN INVESTMENT BANK 2.5% 15/10/2024 usD 258 726 255820 0.08

19000 INTERNATIONAL BANK FOR RECONSTRUCTION & DEVELOPMENT 2.5% usD 18 464 18 130 0.01
29/07/2025

500000 INTERNATIONAL FINANCE CORP 2.125% 07/04/2026 usD 468 900 467 695 0.14

879400 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/2052 usD 622 070 636 684 0.20

425800 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/04/2025 usD 477 028 475 951 0.15

4000 UNITED STATES TREASURY NOTE/BOND 0.625% 15/05/2030 usD 3222 3206 0.00

54 586200 UNITED STATES TREASURY NOTE/BOND 1.25% 15/08/2031 usD 44 997 385 44 811 859 13.83

113921800 UNITED STATES TREASURY NOTE/BOND 1.375% 15/11/2031 usD 94 448 187 93 958 785 29.00

20865600 UNITED STATES TREASURY NOTE/BOND 1.625% 15/05/2031 usb 17 877 508 17 740 650 5.48

1000 UNITED STATES TREASURY NOTE/BOND 1.75% 15/08/2041 usD 709 704 0.00

35262200 UNITED STATES TREASURY NOTE/BOND 1.875% 15/02/2032 usD 31329 581 30215298 9.33

162900 UNITED STATES TREASURY NOTE/BOND 2.375% 15/11/2049 usD 122 570 121780 0.04

14155900 UNITED STATES TREASURY NOTE/BOND 2.75% 15/08/2032 usD 13392 325 12980 297 4.01

101132600 UNITED STATES TREASURY NOTE/BOND 2.875% 15/05/2032 usb 94 191 585 93 792 586 28.95

24975600 UNITED STATES TREASURY NOTE/BOND 2.875% 15/08/2028 usb 24 461 454 23535601 7.27

Total Supranationals, Governments and Local Public Authorities, Debt Instruments 324 202 535 320 545 677 98.96

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 326 086 311 322419190 99.54
Total Investments 326 086 311 322 419 190 99.54

The accompanying notes form an integral part of these financial statements. 114
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MULTI UNITS LUXEMBOURG - Lyxor Fed Funds US Dollar Cash UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Governments 98.96 United States of America 98.45
Banks 0.41 United Kingdom 0.32
Investment Banking and Brokerage Services 0.07 Canada 0.23
Industrial Transportation 0.04 Germany 0.19
Aerospace and Defense 0.02 Ivory Coast 0.14
Electricity 0.02 Luxembourg 0.09
Chemicals 0.01 Australia 0.08
Tobacco 0.01 France 0.02
99.54 Netherlands 0.02

99.54
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MULTI UNITS LUXEMBOURG
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MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 5-7Y (DR) UCITS ETF

Schedule of Investments

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
Supranationals, Governments and Local Public Authorities, Debt Instruments
8732000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/02/2030 EUR 7331132 7454 421 242
9200000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2029 EUR 8190 298 7935460 2,57
8419160 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/11/2028 EUR 7929 464 7376 868 2.39
9199660 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.25% 15/02/2029 EUR 8707 490 8 139 031 2.64
8886 850 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.25% 15/08/2028 EUR 8533 747 7930 358 2.57
8108000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.1% 15/11/2029 EUR 8033079 7931570 2.57
4287720 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.75% 04/07/2028 EUR 5291822 4730 341 1.53
3665000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 6.25% 04/01/2030 EUR 4587 574 4495 489 1.46
2151000 FINLAND GOVERNMENT BOND 0.5% 15/09/2028 EUR 2025232 1903 527 0.62
2022000 FINLAND GOVERNMENT BOND 0.5% 15/09/2029 EUR 1758 366 1751072 0.57
1651000 FINLAND GOVERNMENT BOND 2.75% 04/07/2028 EUR 1814 815 1640 054 0.53
18803000 FRANCE GOVERNMENT BOND OAT 2.5% 25/05/2030 EUR 18 625 064 18435778 5.97
14822000 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/11/2029 EUR 12 603 065 12 398 603 4.02
17604 000 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/05/2029 EUR 16 185 061 15386 776 4.99
17757940  FRENCH REPUBLIC GOVERNMENT BOND OAT 0.75% 25/11/2028 EUR 17 281 667 15908 806 5.16
2447000 FRENCH REPUBLIC GOVERNMENT BOND OAT 2.75% 25/02/2029 EUR 2455690 2427 889 0.79
12354000 FRENCH REPUBLIC GOVERNMENT BOND OAT 5.5% 25/04/2029 EUR 15297 400 14 059 346 4.56
3190000 IRELAND GOVERNMENT BOND 1.1% 15/05/2029 EUR 3058 585 2895180 0.94
2935000 IRELAND GOVERNMENT BOND 2.4% 15/05/2030 EUR 2893 364 2 868 464 0.93
5037 000 ITALY BUONI POLIENNALI DEL TESORO 0.45% 15/02/2029 EUR 4383 488 4203 528 1.36
4832000 ITALY BUONI POLIENNALI DEL TESORO 0.5% 15/07/2028 EUR 4379533 4127 204 1.34
7409000 ITALY BUONI POLIENNALI DEL TESORO 1.35% 01/04/2030 EUR 6294 699 6 342 549 2.06
6976 000 ITALY BUONI POLIENNALI DEL TESORO 2.8% 01/12/2028 EUR 7171343 6671428 2.16
5239000 ITALY BUONI POLIENNALI DEL TESORO 2.8% 15/06/2029 EUR 5018 583 4969 296 1.61
7162000 ITALY BUONI POLIENNALI DEL TESORO 3% 01/08/2029 EUR 6 946 756 6874374 2.23
8547 000 ITALY BUONI POLIENNALI DEL TESORO 3.5% 01/03/2030 EUR 8427704 8415291 273
2027000 ITALY BUONI POLIENNALI DEL TESORO 3.8% 01/08/2028 EUR 2048 505 2031723 0.66
5863000 ITALY BUONI POLIENNALI DEL TESORO 3.85% 15/12/2029 EUR 5805993 5876 368 1.91
7770000 ITALY BUONI POLIENNALI DEL TESORO 4.75% 01/09/2028 EUR 8892 963 8 146 534 2.64
9611000 ITALY BUONI POLIENNALI DEL TESORO 5.25% 01/11/2029 EUR 10 633 909 10 437 930 3.38
5421960 KINGDOM OF BELGIUM GOVERNMENT BOND 0.8% 22/06/2028 EUR 5294 038 4906 548 1.59
5956 000 KINGDOM OF BELGIUM GOVERNMENT BOND 0.9% 22/06/2029 EUR 5581719 5323 949 1.73
3923420 NETHERLANDS GOVERNMENT BOND 0% 15/01/2029 EUR 3580720 3373984 1.09
3810000 NETHERLANDS GOVERNMENT BOND 0.25% 15/07/2029 EUR 3513902 3294 774 1.07
6028730 NETHERLANDS GOVERNMENT BOND 0.75% 15/07/2028 EUR 5900 299 5462 512 1.77
1627 000 NETHERLANDS GOVERNMENT BOND 2.5% 15/01/2030 EUR 1615763 1602 335 0.52
3707000 PORTUGAL OBRIGACOES DO TESOURO OT 1.95% 15/06/2029 EUR 3655172 3503 968 1.14
4902180 PORTUGAL OBRIGACOES DO TESOURO OT 2.125% 17/10/2028 EUR 5094 372 4707 563 1.53
2246000 PORTUGAL OBRIGACOES DO TESOURO OT 3.875% 15/02/2030 EUR 2336 294 2365 465 0.77
4190000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/02/2030 EUR 3394 621 3453649 1.12
2692000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/10/2028 EUR 2420013 2306 021 0.75
4172000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.5% 20/02/2029 EUR 3903 258 3647 663 1.18
936 000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 2.9% 23/05/2029 EUR 942 113 933 800 0.30
7972000 SPAIN GOVERNMENT BOND 0.5% 30/04/2030 EUR 6692 148 6 660 367 2.16
The accompanying notes form an integral part of these financial statements. 116
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MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 5-7Y (DR) UCITS ETF

Schedule of Investments (continued)

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

7090000 SPAIN GOVERNMENT BOND 0.6% 31/10/2029 EUR 6081285 6 044 296 1.96
6403000 SPAIN GOVERNMENT BOND 0.8% 30/07/2029 EUR 5680 862 5548 392 1.80
7750000 SPAIN GOVERNMENT BOND 1.4% 30/07/2028 EUR 7707 881 7098 690 2.30
6647000 SPAIN GOVERNMENT BOND 1.45% 30/04/2029 EUR 6381263 6034 745 1.96
5853000 SPAIN GOVERNMENT BOND 5.15% 31/10/2028 EUR 7093 476 6 392 237 2.07
8313550 SPAIN GOVERNMENT BOND 6% 31/01/2029 EUR 10 508 166 9472 376 3.07
Total Supranationals, Governments and Local Public Authorities, Debt Instruments 319 983 756 305 898 592 99.19

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 319 983 756 305 898 592 99.19
Total Investments 319 983 756 305 898 592 99.19

The accompanying notes form an integral part of these financial statements. 17



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 5-7Y (DR) UCITS ETF

Economic and Geographical Classification of Investments

Economic classification

%

Governments

99.19

99.19

Geographical classification %
France 25.49
Italy 22.08
Germany 18.16
Spain 15.32
Netherlands 445
Portugal 343
Austria 3.35
Belgium 332
Ireland 1.87
Finland 1.72

99.19
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MULTI UNITS LUXEMBOURG
JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 7-10Y (DR) UCITS ETF

Schedule of Investments

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
Supranationals, Governments and Local Public Authorities, Debt Instruments

28808180 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/02/2031 EUR 25812993 24 081622 2.08

31894310 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/02/2032 EUR 27600 818 26 097 200 2.25
9773920 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2030 (ISIN EUR 8 858 568 8273623 0.71

DE0001030708)
34466 580 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2030 (ISIN EUR 31280 791 29 130 464 2.51
DE0001102507)
9259920 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2031 (ISIN EUR 8169 957 7672214 0.66
DE0001030732)
32923050 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2031 (ISIN EUR 29282 878 27245799 2.35
DE0001102564)
28808000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.7% 15/08/2032 EUR 27994 328 27 252 080 2.35
34209000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.3% 15/02/2033 (ISIN EUR 33 842 442 33932 249 2.93
DE000BU2Z007)
5401000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.3% 15/02/2033 (ISIN EUR 5381152 5361735 0.46
DE000BU3Z005)

22120830 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 5.5% 04/01/2031 EUR 29 583 908 26 746 074 2.31
5603000 FINLAND GOVERNMENT BOND 0% 15/09/2030 EUR 4907 158 4558 433 0.39
6559000 FINLAND GOVERNMENT BOND 0.125% 15/09/2031 EUR 5657 183 5233033 0.45
5040 000 FINLAND GOVERNMENT BOND 0.75% 15/04/2031 EUR 4641219 4291 560 0.37
6124000 FINLAND GOVERNMENT BOND 1.5% 15/09/2032 EUR 5442163 5415576 0.47

36900000 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/05/2032 EUR 29 870 457 28 691 595 248

58932130 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/11/2030 EUR 51134 261 47 901 802 414

55695760 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/11/2031 EUR 47023 594 43 987 954 3.79

60689580 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.5% 25/05/2031 EUR 59 476 473 55 127 986 477

47848000 FRENCH REPUBLIC GOVERNMENT BOND OAT 2% 25/11/2032 EUR 44 929 555 44 357 488 3.83

12078 000 FRENCH REPUBLIC GOVERNMENT BOND OAT 3% 25/05/2033 EUR 12225 829 12149 623 1.05

36208 000 FRENCH REPUBLIC GOVERNMENT BOND OAT 5.75% 25/10/2032 EUR 45 406 414 44 524 978 3.85
9458670 IRELAND GOVERNMENT BOND 0% 18/10/2031 EUR 8035 660 7531750 0.65
8320720 IRELAND GOVERNMENT BOND 0.2% 18/10/2030 EUR 7415407 6915101 0.60
5358000 IRELAND GOVERNMENT BOND 0.35% 18/10/2032 EUR 4295835 4294 330 0.37
5232000 IRELAND GOVERNMENT BOND 1.3% 15/05/2033 EUR 4552 689 4534 522 0.39
7045930 IRELAND GOVERNMENT BOND 1.35% 18/03/2031 EUR 6 875402 6 360 643 0.55

21915000 ITALY BUONI POLIENNALI DEL TESORO 0.6% 01/08/2031 EUR 17975 319 17 021 600 1.47

25156 000 ITALY BUONI POLIENNALI DEL TESORO 0.9% 01/04/2031 EUR 21323 863 20 265 674 1.75

21400000 ITALY BUONI POLIENNALI DEL TESORO 0.95% 01/06/2032 EUR 16 766 710 16 709 976 1.44

19440000 ITALY BUONI POLIENNALI DEL TESORO 0.95% 01/08/2030 EUR 16 896 903 16 018 366 1.38

21107000 ITALY BUONI POLIENNALI DEL TESORO 0.95% 01/12/2031 EUR 17 598 053 16 738 062 1.44

26222000 ITALY BUONI POLIENNALI DEL TESORO 1.65% 01/03/2032 EUR 22979427 21998 947 1.90

24 804000 ITALY BUONI POLIENNALI DEL TESORO 1.65% 01/12/2030 EUR 22653 110 21339873 1.84

17956 000  ITALY BUONI POLIENNALI DEL TESORO 2.5% 01/12/2032 EUR 15324 027 15971 503 1.38
8816000 ITALY BUONI POLIENNALI DEL TESORO 3.7% 15/06/2030 EUR 8724 206 8 736 656 0.75

10289000 ITALY BUONI POLIENNALI DEL TESORO 4% 30/10/2031 EUR 10292 701 10 375633 0.90

20937000 ITALY BUONI POLIENNALI DEL TESORO 4.4% 01/05/2033 EUR 21528 119 21662 048 1.87

24961000 ITALY BUONI POLIENNALI DEL TESORO 5.75% 01/02/2033 EUR 27816 419 28441312 245

31651000 ITALY BUONI POLIENNALI DEL TESORO 6% 01/05/2031 EUR 39339 511 36 313 509 3.13
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MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 7-10Y (DR) UCITS ETF

Schedule of Investments (continued)

Nominal

value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)
14493620 KINGDOM OF BELGIUM GOVERNMENT BOND 0% 22/10/2031 EUR 12 277 500 11 387 057 0.98
13105650 KINGDOM OF BELGIUM GOVERNMENT BOND 0.1% 22/06/2030 EUR 11 640 669 10 837 455 0.93
16 947 000 KINGDOM OF BELGIUM GOVERNMENT BOND 0.35% 22/06/2032 EUR 13 925 666 13 464 222 1.16
18104 820 KINGDOM OF BELGIUM GOVERNMENT BOND 1% 22/06/2031 EUR 17014 114 15654 876 1.35
10938000 KINGDOM OF BELGIUM GOVERNMENT BOND 1.25% 22/04/2033 EUR 9356 894 9374741 0.81
9665000 KINGDOM OF BELGIUM GOVERNMENT BOND 4% 28/03/2032 EUR 11250 126 10 409 688 0.90
14 444 050 NETHERLANDS GOVERNMENT BOND 0% 15/07/2030 EUR 12889 724 11988 995 1.03
15499540 NETHERLANDS GOVERNMENT BOND 0% 15/07/2031 EUR 13491181 12537 578 1.08
14009 000 NETHERLANDS GOVERNMENT BOND 0.5% 15/07/2032 EUR 12 214 587 11 578 859 1.00
15955000 NETHERLANDS GOVERNMENT BOND 2.5% 15/01/2033 EUR 15761 399 15705 304 1.35
9163550 PORTUGAL OBRIGACOES DO TESOURO OT 0.3% 17/10/2031 EUR 7749143 7350 908 0.63
11544620 PORTUGAL OBRIGACOES DO TESOURO OT 0.475% 18/10/2030 EUR 10 238 946 9657 883 0.83
6430000 PORTUGAL OBRIGACOES DO TESOURO OT 1.65% 16/07/2032 EUR 5808 006 5696 466 0.49
15147000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/02/2031 EUR 12990 650 12 098 969 1.04
12320000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.9% 20/02/2032 EUR 10 878 809 10 392 166 0.90
9656 000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 2.9% 20/02/2033 EUR 9488 706 9552 681 0.82
25153000 SPAIN GOVERNMENT BOND 0.1% 30/04/2031 EUR 21021522 19730 265 1.70
22394000 SPAIN GOVERNMENT BOND 0.5% 31/10/2031 EUR 19 224 395 17909 378 1.55
23963000 SPAIN GOVERNMENT BOND 0.7% 30/04/2032 EUR 20028 185 19 248 280 1.66
25838000 SPAIN GOVERNMENT BOND 1.25% 31/10/2030 EUR 24280 788 22 503 606 1.94
24903 000 SPAIN GOVERNMENT BOND 1.95% 30/07/2030 EUR 24709 339 22 899 056 1.98
23857000 SPAIN GOVERNMENT BOND 2.55% 31/10/2032 EUR 22410 808 22 358 780 1.93
24952000 SPAIN GOVERNMENT BOND 3.15% 30/04/2033 EUR 24 449 258 24 465 935 2.11
25042000 SPAIN GOVERNMENT BOND 5.75% 30/07/2032 EUR 32004 239 29 825 523 257
Total Supranationals, Governments and Local Public Authorities, Debt Instruments 1204 020 156 1149 891 264 99.20
Total Transferable securities and money market instruments admitted to an official exchange listing or

dealt in on another regulated market 1204 020 156 1149 891 264 99.20
Total Investments 1204 020 156 1149 891 264 99.20
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Economic and Geographical Classification of Investments

Economic classification

%

Governments

99.20

99.20

Geographical classification %
France 23.86
Italy 2171
Germany 18.62
Spain 15.44
Belgium 6.14
Netherlands 447
Austria 2.76
Ireland 2.56
Portugal 1.96
Finland 1.68

99.20
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MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 15+Y (DR) UCITS ETF

Schedule of Investments

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
Supranationals, Governments and Local Public Authorities, Debt Instruments
548 170 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2050 (ISIN EUR 334730 296 719 0.45
DE0001030724)
2054660 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2050 (ISIN EUR 1288 512 1106 023 1.67
DE0001102481)

1205760 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2052 EUR 698 485 619122 0.93
1999900 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.25% 15/08/2048 EUR 1809 147 1589 781 2.39
740000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.8% 15/08/2053 EUR 647 026 647 300 0.97
1671600 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.5% 04/07/2044 EUR 1916 855 1687632 2.55
1726660 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.5% 15/08/2046 EUR 2010137 1760 175 2.66
1068820 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 3.25% 04/07/2042 EUR 1352 282 1191 446 1.79
1055290 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.25% 04/07/2039 EUR 1448 616 1296 909 1.95
1178360 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.75% 04/07/2040 EUR 1726 652 1543 286 2.32
247000 FINLAND GOVERNMENT BOND 0.125% 15/04/2052 EUR 138133 116 396 0.18
219000 FINLAND GOVERNMENT BOND 0.25% 15/09/2040 EUR 155 966 137 050 0.21
256 000 FINLAND GOVERNMENT BOND 0.5% 15/04/2043 EUR 177122 159 928 0.24
327000 FINLAND GOVERNMENT BOND 1.375% 15/04/2047 EUR 270923 240741 0.36
301000 FINLAND GOVERNMENT BOND 2.625% 04/07/2042 EUR 321479 283 283 0.43
1406440 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/05/2040 EUR 1022 051 918 701 1.38
639540 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/05/2072 EUR 305948 251960 0.38
1056 140 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/06/2044 EUR 699 903 625 964 0.94
1842870 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.75% 25/05/2052 EUR 1195 445 1004 991 1.51
1708630 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.75% 25/05/2053 EUR 1028 513 910 392 1.37
1819590 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.5% 25/05/2050 EUR 1486 923 1265 034 1.90
922530 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.75% 25/05/2066 EUR 750 496 631721 0.95
1800970 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.75% 25/06/2039 EUR 1654 489 1495 381 2.25
1679360 FRENCH REPUBLIC GOVERNMENT BOND OAT 2% 25/05/2048 EUR 1529 308 1328 407 2.00
388000 FRENCH REPUBLIC GOVERNMENT BOND OAT 2.5% 25/05/2043 EUR 349 360 345448 0.52
522000 FRENCH REPUBLIC GOVERNMENT BOND OAT 3% 25/05/2054 EUR 483 334 493702 0.74
1675100 FRENCH REPUBLIC GOVERNMENT BOND OAT 3.25% 25/05/2045 EUR 1901 642 1680 930 2.54
1102500 FRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/04/2055 EUR 1475799 1262 120 1.90
1003380 FRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/04/2060 EUR 1358 832 1165 466 1.75
1453960 FRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/10/2038 EUR 1781480 1604 125 242
2106660 FRENCH REPUBLIC GOVERNMENT BOND OAT 4.5% 25/04/2041 EUR 2775332 2477 412 3.74
226610 IRELAND GOVERNMENT BOND 0.55% 22/04/2041 EUR 164 144 147 795 0.22
443890 IRELAND GOVERNMENT BOND 1.5% 15/05/2050 EUR 357 272 312454 0.47
579120 IRELAND GOVERNMENT BOND 2% 18/02/2045 EUR 532 754 472730 0.71
192000 IRELAND GOVERNMENT BOND 3% 18/10/2043 EUR 188 987 188 989 0.28
740000 ITALY BUONI POLIENNALI DEL TESORO 1.5% 30/04/2045 EUR 507 558 458 164 0.69
898 000  ITALY BUONI POLIENNALI DEL TESORO 1.7% 01/09/2051 EUR 605678 538 710 0.81
910000 ITALY BUONI POLIENNALI DEL TESORO 1.8% 01/03/2041 EUR 693715 640 185 0.96
324000 ITALY BUONI POLIENNALI DEL TESORO 2.15% 01/03/2072 EUR 212 952 192 475 0.29
499000 ITALY BUONI POLIENNALI DEL TESORO 2.15% 01/09/2052 EUR 355 851 327104 0.49
868 000 ITALY BUONI POLIENNALI DEL TESORO 2.45% 01/09/2050 EUR 685 260 621800 0.94
1027000 ITALY BUONI POLIENNALI DEL TESORO 2.7% 01/03/2047 EUR 856 856 798 585 1.20
528 000  ITALY BUONI POLIENNALI DEL TESORO 2.8% 01/03/2067 EUR 417 256 378 201 0.57
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Schedule of Investments (continued)

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)
Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

820000 ITALY BUONI POLIENNALI DEL TESORO 2.95% 01/09/2038 EUR 748 407 707 463 1.07
780000 ITALY BUONI POLIENNALI DEL TESORO 3.1% 01/03/2040 EUR 722215 674 926 1.02
981000 ITALY BUONI POLIENNALI DEL TESORO 3.25% 01/09/2046 EUR 903 466 840482 1.27
1062 000 ITALY BUONI POLIENNALI DEL TESORO 3.45% 01/03/2048 EUR 1001 069 934 539 1.41
781000 ITALY BUONI POLIENNALI DEL TESORO 3.85% 01/09/2049 EUR 787 589 729 399 1.10
483000 ITALY BUONI POLIENNALI DEL TESORO 4.45% 01/09/2043 EUR 480783 491023 0.74
274000 ITALY BUONI POLIENNALI DEL TESORO 4.5% 01/10/2053 EUR 267 663 278 959 0.42
1068000 ITALY BUONI POLIENNALI DEL TESORO 4.75% 01/09/2044 EUR 1215931 1133095 1.71
1384000 ITALY BUONI POLIENNALI DEL TESORO 5% 01/08/2039 EUR 1601967 1504 699 227
1214000 ITALY BUONI POLIENNALI DEL TESORO 5% 01/09/2040 EUR 1417 413 1324 571 1.99
489260 KINGDOM OF BELGIUM GOVERNMENT BOND 0.4% 22/06/2040 EUR 346 574 306 722 0.46
303860 KINGDOM OF BELGIUM GOVERNMENT BOND 0.65% 22/06/2071 EUR 159 645 126 679 0.19
583640 KINGDOM OF BELGIUM GOVERNMENT BOND 1.4% 22/06/2053 EUR 412520 372654 0.56
606 480 KINGDOM OF BELGIUM GOVERNMENT BOND 1.6% 22/06/2047 EUR 503 116 434 464 0.65
613330 KINGDOM OF BELGIUM GOVERNMENT BOND 1.7% 22/06/2050 EUR 511 323 436 292 0.66
470610 KINGDOM OF BELGIUM GOVERNMENT BOND 1.9% 22/06/2038 EUR 440 208 396 244 0.60
464590 KINGDOM OF BELGIUM GOVERNMENT BOND 2.15% 22/06/2066 EUR 419 282 349 307 0.53
376 310  KINGDOM OF BELGIUM GOVERNMENT BOND 2.25% 22/06/2057 EUR 350 803 296 231 0.45
294000 KINGDOM OF BELGIUM GOVERNMENT BOND 2.75% 22/04/2039 EUR 277999 274 964 0.41
344000 KINGDOM OF BELGIUM GOVERNMENT BOND 3.3% 22/06/2054 EUR 328 746 337 302 0.51
220000 KINGDOM OF BELGIUM GOVERNMENT BOND 3.45% 22/06/2043 EUR 222052 222372 0.33
545370 KINGDOM OF BELGIUM GOVERNMENT BOND 3.75% 22/06/2045 EUR 660 905 580 939 0.87
959420 KINGDOM OF BELGIUM GOVERNMENT BOND 4.25% 28/03/2041 EUR 1211970 1081669 1.63
976 250 NETHERLANDS GOVERNMENT BOND 0% 15/01/2052 EUR 552 547 476 195 0.72
859700 NETHERLANDS GOVERNMENT BOND 0.5% 15/01/2040 EUR 664 199 605 865 0.91
381000 NETHERLANDS GOVERNMENT BOND 2% 15/01/2054 EUR 338 200 331059 0.50
1123780 NETHERLANDS GOVERNMENT BOND 2.75% 15/01/2047 EUR 1313572 1146 447 1.73
1032410 NETHERLANDS GOVERNMENT BOND 3.75% 15/01/2042 EUR 1334750 1184 443 1.78
279460 PORTUGAL OBRIGACOES DO TESOURO OT 1% 12/04/2052 EUR 164 788 154 259 0.23
209580 PORTUGAL OBRIGACOES DO TESOURO OT 1.15% 11/04/2042 EUR 153 085 143 082 0.22
191000 PORTUGAL OBRIGACOES DO TESOURO OT 3.5% 18/06/2038 EUR 190 699 191187 0.29
288060 PORTUGAL OBRIGACOES DO TESOURO OT 4.1% 15/02/2045 EUR 336 240 314 158 0.47
338000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/10/2040 EUR 221249 200 944 0.30
203000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.7% 20/04/2071 EUR 114 317 92 761 0.14
524000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.75% 20/03/2051 EUR 349075 304 523 0.46
253000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.85% 30/06/2120 EUR 138 834 105 463 0.16
146 000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.5% 02/11/2086 EUR 112 457 88 683 0.13
562 000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.5% 20/02/2047 EUR 473 948 415178 0.63
220000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.85% 23/05/2049 EUR 185 822 173 331 0.26
329000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 2.1% 20/09/2117 EUR 312738 243 355 0.37
467 000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 3.15% 20/06/2044 EUR 529 256 474 229 0.71
110000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 3.15% 20/10/2053 EUR 110 046 111421 0.17
240000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 3.8% 26/01/2062 EUR 327 649 280 654 0.42
529000 SPAIN GOVERNMENT BOND 1% 30/07/2042 EUR 363 008 333619 0.50
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Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

1157000 SPAIN GOVERNMENT BOND 1% 31/10/2050 EUR 719 956 620 233 0.93
1085000 SPAIN GOVERNMENT BOND 1.2% 31/10/2040 EUR 815178 741 391 1.12
343000 SPAIN GOVERNMENT BOND 1.45% 31/10/2071 EUR 195516 166 478 0.25
670000 SPAIN GOVERNMENT BOND 1.9% 31/10/2052 EUR 479 924 443 962 0.67
1034000 SPAIN GOVERNMENT BOND 2.7% 31/10/2048 EUR 958 470 852 750 1.28
1096 000 SPAIN GOVERNMENT BOND 2.9% 31/10/2046 EUR 1066 915 949 366 143
519000 SPAIN GOVERNMENT BOND 3.45% 30/07/2043 EUR 492 955 493 335 0.74
816000 SPAIN GOVERNMENT BOND 3.45% 30/07/2066 EUR 865 552 744135 1.12
274000 SPAIN GOVERNMENT BOND 3.9% 30/07/2039 EUR 273934 280 143 0.42
1177000 SPAIN GOVERNMENT BOND 4.7% 30/07/2041 EUR 1473 939 1329 951 2.00
1133000 SPAIN GOVERNMENT BOND 4.9% 30/07/2040 EUR 1439 584 1305 295 1.97
888000 SPAIN GOVERNMENT BOND 5.15% 31/10/2044 EUR 1190 397 1065 032 1.60
Total Supranationals, Governments and Local Public Authorities, Debt Instruments 72923 648 65 412 659 98.50

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 72 923 648 65 412 659 98.50
Total Investments 72 923 648 65 412 659 98.50
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Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Governments 98.50 France 26.30
98.50 Italy 18.93

Germany 17.68

Spain 14.04

Belgium 7.85

Netherlands 5.64

Austria 375

Ireland 1.69

Finland 1.41

Portugal 1.21

98.50
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MULTI UNITS LUXEMBOURG - Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond
(DR) UCITS ETF

Schedule of Investments

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
Supranationals, Governments and Local Public Authorities, Debt Instruments
3777050 BUNDESOBLIGATION FRN 16/04/2027 EUR 3529 669 3413532 0.80
4146910 BUNDESOBLIGATION 0% 09/10/2026 EUR 4050 460 3786772 0.89
4823460 BUNDESOBLIGATION 0% 10/04/2026 EUR 4729 997 4453279 1.05
1125660 BUNDESOBLIGATION 0% 10/10/2025 (ISIN DE0001030716) EUR 1098 358 1051729 0.25
4553300 BUNDESOBLIGATION 0% 10/10/2025 (ISIN DE0001141828) EUR 4502 684 4250 062 1.00
3957160 BUNDESOBLIGATION 0% 11/04/2025 EUR 3910 804 3741776 0.88
3916060 BUNDESOBLIGATION 0% 18/10/2024 EUR 3892648 3750722 0.88
1117000 BUNDESOBLIGATION 1.3% 15/10/2027 (ISIN DE0001030740) EUR 1075552 1059 233 0.25
4892000 BUNDESOBLIGATION 1.3% 15/10/2027 (ISIN DE0001141869) EUR 4744 411 4629 706 1.09
4346000 BUNDESOBLIGATION 2.2% 13/04/2028 EUR 4306 067 4270 508 1.00
4822300 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/02/2030 EUR 4596 815 4116 438 0.97
4754020 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/02/2031 EUR 4 447 207 3973985 0.93
5331880 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/02/2032 EUR 4708 353 4 363 261 1.03
3758440 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/05/2035 EUR 3404 295 2825614 0.66
4342730 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/05/2036 EUR 3740233 3178 249 0.75
5572200 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2026 EUR 5452703 5110 256 1.20
5014640 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2029 EUR 4769 751 4325313 1.02
1634200 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2030 (ISIN EUR 1528 406 1382 326 0.32
DE0001030708)
5757890 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2030 (ISIN EUR 5441978 4 865 668 1.14
DE0001102507)
1604 330 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2031 (ISIN EUR 1453 168 1328210 0.31
DE0001030732)
5488690 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2031 (ISIN EUR 5125379 4541142 1.07
DE0001102564)
1645370 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2050 (ISIN EUR 1131069 888 130 0.21
DE0001030724)
6479050 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2050 (ISIN EUR 4831419 3482697 0.82
DE0001102481)
3783910 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2052 EUR 2583632 1939 585 0.46
3838060 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/11/2027 EUR 3733965 3429729 0.81
4653400 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/11/2028 EUR 4457019 4076 886 0.96
5243180 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.25% 15/02/2027 EUR 5193 904 4802 231 1.13
5031900 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.25% 15/02/2029 EUR 4920 864 4450 721 1.05
4902020 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.25% 15/08/2028 EUR 4765 762 4373636 1.03
5708460 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.5% 15/02/2026 EUR 5734683 5359435 1.25
4894890 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.5% 15/02/2028 EUR 4853121 4 458 868 1.05
5608 880 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.5% 15/08/2027 EUR 5591 966 5147788 1.20
2872000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1% 15/05/2038 EUR 2440 065 2344 908 0.55
3836180 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1% 15/08/2024 EUR 3915643 3737063 0.88
5202860 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1% 15/08/2025 EUR 5323 651 4979 800 117
6306290 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.25% 15/08/2048 EUR 6532 530 5010 868 1.18
4872000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.7% 15/08/2032 EUR 4760 746 4609 402 1.08
2334000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.8% 15/08/2053 EUR 2077 055 204189 0.48
3977000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.1% 15/11/2029 EUR 3928 701 3890 291 0.91
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Schedule of Investments (continued)

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)
Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)
5023000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.3% 15/02/2033 (ISIN EUR 5001 369 4982316 1.17
DE000BU2Z007)
928 000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.3% 15/02/2033 (ISIN EUR 928 808 921303 0.22
DEO000BU3Z005)

5251410 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.5% 04/07/2044 EUR 6757 048 5296 114 1.23
5401090 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.5% 15/08/2046 EUR 7220999 5501 547 1.28
3358430 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 3.25% 04/07/2042 EUR 4885025 3739647 0.88
4872660 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4% 04/01/2037 EUR 7054 592 5716 440 1.33
3278810 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.25% 04/07/2039 EUR 5142339 4026710 0.95
2301203.56 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.75% 04/07/2028 EUR 2968 112 2535397 0.60
4194860 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.75% 04/07/2034 EUR 6123743 5129 476 1.20
3528620 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.75% 04/07/2040 EUR 5861701 4617 947 1.08
3698760 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 5.5% 04/01/2031 EUR 5292519 4465073 1.05
2948 683.51 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 5.625% 04/01/2028 EUR 3890 459 3322981 0.78
2032720 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 6.25% 04/01/2030 EUR 2995 598 2491176 0.59
5203060 BUNDESREPUBLIK DEUTSCHLAND 0.5% 15/02/2025 EUR 5229917 4981745 117
2919000 BUNDESSCHATZANWEISUNGEN 0.4% 13/09/2024 EUR 2839630 2817727 0.66
2730000 BUNDESSCHATZANWEISUNGEN 2.2% 12/12/2024 EUR 2711814 2686 342 0.63
3051000 BUNDESSCHATZANWEISUNGEN 2.5% 13/03/2025 EUR 3031053 3012679 0.71
1065000 BUNDESSCHATZANWEISUNGEN 2.8% 12/06/2025 EUR 1065878 1057 036 0.25
529000 FINLAND GOVERNMENT BOND 0% 15/09/2024 EUR 526 604 507 034 0.12
487 000 FINLAND GOVERNMENT BOND 0% 15/09/2026 EUR 465 559 442 303 0.10
716000 FINLAND GOVERNMENT BOND 0% 15/09/2030 EUR 651098 581492 0.14
575000 FINLAND GOVERNMENT BOND 0.125% 15/04/2036 EUR 480 272 395408 0.09
593000 FINLAND GOVERNMENT BOND 0.125% 15/04/2052 EUR 384 608 276 577 0.06
860 000 FINLAND GOVERNMENT BOND 0.125% 15/09/2031 EUR 767 667 687 351 0.16
526 000 FINLAND GOVERNMENT BOND 0.25% 15/09/2040 EUR 428 072 327519 0.08
975000 FINLAND GOVERNMENT BOND 0.5% 15/04/2026 EUR 971 865 907 927 0.21
632000 FINLAND GOVERNMENT BOND 0.5% 15/04/2043 EUR 461 445 392 591 0.09
880000 FINLAND GOVERNMENT BOND 0.5% 15/09/2027 EUR 866 923 794 379 0.19
904 000 FINLAND GOVERNMENT BOND 0.5% 15/09/2028 EUR 868 556 798 884 0.19
873000 FINLAND GOVERNMENT BOND 0.5% 15/09/2029 EUR 842 391 754 740 0.18
639000 FINLAND GOVERNMENT BOND 0.75% 15/04/2031 EUR 610 241 543 556 0.13
643000 FINLAND GOVERNMENT BOND 0.875% 15/09/2025 EUR 657 210 610 587 0.14
608 000 FINLAND GOVERNMENT BOND 1.125% 15/04/2034 EUR 594 649 503 504 0.12
540000 FINLAND GOVERNMENT BOND 1.375% 15/04/2027 EUR 514 566 507 706 0.12
786 000 FINLAND GOVERNMENT BOND 1.375% 15/04/2047 EUR 732 466 576 081 0.14
736000 FINLAND GOVERNMENT BOND 1.5% 15/09/2032 EUR 672 520 650 480 0.15
712000 FINLAND GOVERNMENT BOND 2.625% 04/07/2042 EUR 820 063 667 624 0.16
707000 FINLAND GOVERNMENT BOND 2.75% 04/07/2028 EUR 783123 701203 0.16
398000 FINLAND GOVERNMENT BOND 2.75% 15/04/2038 EUR 371143 380 942 0.09
417000 FINLAND GOVERNMENT BOND 3% 15/09/2033 EUR 420 382 416 751 0.10
796 000 FINLAND GOVERNMENT BOND 4% 04/07/2025 EUR 905 866 805125 0.19
3534930 FRANCE GOVERNMENT BOND OAT 0.5% 25/05/2025 EUR 3534 969 3354 399 0.79
4550990 FRANCE GOVERNMENT BOND OAT 2.5% 25/05/2030 EUR 5076 701 4 461 361 1.05
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2400980 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/02/2025 EUR 2317 669 2273129 0.53
3579630 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/02/2026 EUR 3470276 3297 893 0.77
3212600 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/02/2027 EUR 3044 704 2885271 0.68
3701420 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/03/2025 EUR 3650 801 3496 652 0.82
2872060 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/05/2032 EUR 2388 861 2232744 0.52
3690240 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/11/2029 EUR 3398 950 3085 888 0.72
4480740 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/11/2030 EUR 4062 769 3643962 0.86
4295140 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/11/2031 EUR 3719482 3391428 0.80
3033410 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.25% 25/11/2026 EUR 2950 900 2765073 0.65
3960970 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/05/2026 EUR 3887 254 3680 561 0.86
4374510 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/05/2029 EUR 4203 404 3824170 0.90
2069310 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/05/2040 EUR 1681303 1350 443 0.32
875740 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/05/2072 EUR 445 576 343146 0.08
1526580 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/06/2044 EUR 1095 484 903 724 0.21
3614000 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.75% 25/02/2028 EUR 3346 127 3277184 0.77
4311770 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.75% 25/05/2028 EUR 4280726 3894 007 0.91
2650340 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.75% 25/05/2052 EUR 1938 093 1443618 0.34
2410650 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.75% 25/05/2053 EUR 1637 196 1282 847 0.30
4406520 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.75% 25/11/2028 EUR 4322203 3946 614 0.93
3045040 FRENCH REPUBLIC GOVERNMENT BOND OAT 1% 25/05/2027 EUR 3082 657 2826 322 0.66
2830060 FRENCH REPUBLIC GOVERNMENT BOND OAT 1% 25/11/2025 EUR 2881759 2690 309 0.63
3439230 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.25% 25/05/2034 EUR 3382827 2888 329 0.68
3637210 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.25% 25/05/2036 EUR 3413 859 2937671 0.69
888000 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.25% 25/05/2038 EUR 709 750 689 227 0.16
4584180 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.5% 25/05/2031 EUR 4682179 4164 707 0.98
2569330 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.5% 25/05/2050 EUR 2530 555 1785718 0.42
1370880 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.75% 25/05/2066 EUR 1286 143 935653 0.22
2454090 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.75% 25/06/2039 EUR 2540428 2036 885 0.48
3044920 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.75% 25/11/2024 EUR 3169 389 2976 609 0.70
2384600 FRENCH REPUBLIC GOVERNMENT BOND OAT 2% 25/05/2048 EUR 2476 898 1885494 0.44
3617000 FRENCH REPUBLIC GOVERNMENT BOND OAT 2% 25/11/2032 EUR 3432096 3352937 0.79
1113000 FRENCH REPUBLIC GOVERNMENT BOND OAT 2.5% 24/09/2026 EUR 1104 303 1093 576 0.26
559000 FRENCH REPUBLIC GOVERNMENT BOND OAT 2.5% 25/05/2043 EUR 504 840 497 7M1 0.12
455000 FRENCH REPUBLIC GOVERNMENT BOND OAT 2.75% 25/02/2029 EUR 456 054 451 466 0.11
4234040 FRENCH REPUBLIC GOVERNMENT BOND OAT 2.75% 25/10/2027 EUR 4698 479 4202 700 0.99
886 000 FRENCH REPUBLIC GOVERNMENT BOND OAT 3% 25/05/2033 EUR 895 889 891 261 0.21
786 000 FRENCH REPUBLIC GOVERNMENT BOND OAT 3% 25/05/2054 EUR 729 381 743756 0.17
2338460 FRENCH REPUBLIC GOVERNMENT BOND OAT 3.25% 25/05/2045 EUR 3030 460 2345644 0.55
3460960 FRENCH REPUBLIC GOVERNMENT BOND OAT 3.5% 25/04/2026 EUR 3856 090 3495 455 0.82
1520010 FRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/04/2055 EUR 2392 495 1736 933 0.41
1377280 FRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/04/2060 EUR 2242209 1597 197 0.38
2111200 FRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/10/2038 EUR 2853083 2 327 466 0.55
2956 810 FRENCH REPUBLIC GOVERNMENT BOND OAT 4.5% 25/04/2041 EUR 4404121 3474932 0.82
2247480 FRENCH REPUBLIC GOVERNMENT BOND OAT 4.75% 25/04/2035 EUR 3221280 2622 300 0.62
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3090420 FRENCH REPUBLIC GOVERNMENT BOND OAT 5.5% 25/04/2029 EUR 4015 055 3516 062 0.83
2671530 FRENCH REPUBLIC GOVERNMENT BOND OAT 5.75% 25/10/2032 EUR 3917703 3283732 0.77
2395750 FRENCH REPUBLIC GOVERNMENT BOND OAT 6% 25/10/2025 EUR 2912 889 2542134 0.60
2208420 NETHERLANDS GOVERNMENT BOND 0% 15/01/2026 EUR 2107 581 2055 531 0.48
2704050 NETHERLANDS GOVERNMENT BOND 0% 15/01/2027 EUR 2593 230 2442 862 0.57
2121090 NETHERLANDS GOVERNMENT BOND 0% 15/01/2029 EUR 1942 955 1833470 043
1817690 NETHERLANDS GOVERNMENT BOND 0% 15/01/2038 EUR 1416 296 1218972 0.29
3092520 NETHERLANDS GOVERNMENT BOND 0% 15/01/2052 EUR 2023103 1502 471 0.35
2426320 NETHERLANDS GOVERNMENT BOND 0% 15/07/2030 EUR 2286 541 2012147 0.47
2648520 NETHERLANDS GOVERNMENT BOND 0% 15/07/2031 EUR 2327213 2141371 0.50
3382110 NETHERLANDS GOVERNMENT BOND 0.25% 15/07/2025 EUR 3353 586 3189 643 0.75
2067910 NETHERLANDS GOVERNMENT BOND 0.25% 15/07/2029 EUR 2002 237 1788130 0.42
2762180 NETHERLANDS GOVERNMENT BOND 0.5% 15/01/2040 EUR 2341621 1942 620 0.46
3296200 NETHERLANDS GOVERNMENT BOND 0.5% 15/07/2026 EUR 3267 837 3060 309 0.72
2397000 NETHERLANDS GOVERNMENT BOND 0.5% 15/07/2032 EUR 2122133 1979 899 0.47
3135090 NETHERLANDS GOVERNMENT BOND 0.75% 15/07/2027 EUR 3092 206 2888 289 0.68
2982320 NETHERLANDS GOVERNMENT BOND 0.75% 15/07/2028 EUR 2983 266 2700789 0.63
1210000 NETHERLANDS GOVERNMENT BOND 2% 15/01/2054 EUR 1060 822 1051700 0.25
3030880 NETHERLANDS GOVERNMENT BOND 2% 15/07/2024 EUR 3160 200 2985720 0.70
968 000 NETHERLANDS GOVERNMENT BOND 2.5% 15/01/2030 EUR 960 641 954 026 0.22
2590590 NETHERLANDS GOVERNMENT BOND 2.5% 15/01/2033 EUR 3012621 2 548 660 0.60
1118000 NETHERLANDS GOVERNMENT BOND 2.5% 15/07/2033 EUR 1077779 1093739 0.26
3567300 NETHERLANDS GOVERNMENT BOND 2.75% 15/01/2047 EUR 4688 288 3631788 0.85
3268050 NETHERLANDS GOVERNMENT BOND 3.75% 15/01/2042 EUR 4771327 3744 478 0.88
3107770 NETHERLANDS GOVERNMENT BOND 4% 15/01/2037 EUR 4291374 3528 694 0.83
2309820 NETHERLANDS GOVERNMENT BOND 5.5% 15/01/2028 EUR 2962 768 2568 116 0.60
1100000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 15/07/2024 EUR 1093 572 1061368 0.25
1173000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/02/2030 EUR 1088 319 965 407 0.23
1295000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/02/2031 EUR 1140 221 1033398 0.24
792000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/04/2025 EUR 777 086 746 260 0.18
751000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/10/2028 EUR 677 882 642 637 0.15
588000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/10/2040 EUR 426 891 349 889 0.08
576 000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.25% 20/10/2036 EUR 483432 400 742 0.09
1183000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.5% 20/02/2029 EUR 1140 481 1032962 0.24
1363000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.5% 20/04/2027 EUR 1325997 1240919 0.29
347000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.7% 20/04/2071 EUR 225 571 160 791 0.04
1044000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.75% 20/02/2028 EUR 1037 425 943 777 0.22
841000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.75% 20/03/2051 EUR 598 635 489 672 0.12
1424000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.75% 20/10/2026 EUR 1398910 1322076 0.31
457000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.85% 30/06/2120 EUR 286 037 188 734 0.04
1107000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.9% 20/02/2032 EUR 982 235 932 248 0.22
1166 000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.2% 20/10/2025 EUR 1197 623 1115 642 0.26
244000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.5% 02/11/2086 EUR 251954 147 749 0.03
942000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.5% 20/02/2047 EUR 924103 693 643 0.16
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